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PREPACE. 


Since the time of Newton and the Bernoullis, problems have 
been solved by methods to which the general name of the Calculus 
of Variations has been applied. These methods were generalized 
and systematized by Euler, Lagrange, Legendre and their fol- 
lowers; but numerous difficulties arose. Some of these were re- 
moved by Jacobi and his contemporaries. Still many of the 
methods had to be extended and it was necessary to supply much 
that was deficient and to make clear what remained obscure. The 
progress of Analysis is indebted to the genius of Weierstrass for 
the perfection of this theory. 

While a student in the University of Berlin it was my privil- 
ege to hear the lectures of Professor H. A. Schwarz on the Cal- 
culus of Variations. In its presentation this eminent mathema- 
tician followed his great teacher, Weierstrass, who had established 
the theory ona firm foundation, free from objection, simple and 
at the same time more comprehensive than it had been hitherto. 
I also took the opportunity to study Weierstrass’s lectures, of 
which there were copies in the Mathematischer Verein. 

Through the courtesy of Professor Ormond Stone abstracts 
of this theory were published in Volumes IX, X, XI and XII of the 
Annals of Mathematics, and from time to time the Calculus of 
Variations has been included in my University lecture courses. 

I have delayed the publication of these lectures with the hope 


that Weierstrass’s lectures would be published by the commission 
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to which has been intrusted the editing of his complete works. 
This publication, however, seems remote, and commentaries on 
the Calculus of Variations are becoming so numerous that I have 
deemed it expedient to bring out my work at the present time. 

As one would naturally expect, I have followed Weierstrass’s 
treatment of the subject; in many places, especially in the latter 
part of the book, my lectures are little more than a repetition of 
his. It is from the Weierstrassian standpoint that I have devel- 
oped my own ideas and have presented those derived from other 
writers. Thus, instead of giving separate accounts of Legendre’s 
and Jacobi’s works introductory to the general treatment, I have 
produced their discoveries in the proper places in the text, and I 
believe that by this means confusion has been avoided which 
otherwise might be experienced by students who are reading the 
subject for the first time. I hope that this exposition of the 
fundamental principles may prove attractive. The reader will 
then naturally desire a more extensive knowledge regarding the 
literature and the various improvements that have been made by 
successive mathematicians. He will wish to follow the methods 
which they have employed, and will seek further information re- 
garding the historical development. References are given on 
Pages 18 and 19 of the text from which the original sources are 
easily obtained. 

The necessary and sufficient conditions as they arise for the 
existence of a maximum or a minimum are illustrated by six 
problems, which are worked out step by step in the theory. They 
have been chosen to represent the different phases of the subject, 
the exceptional cases which may occur, the discontinuous solu- 
tions, etc. For example, in the first problem it is found that a 


minimum may be offered by an irregular curve, whereas seemingly 
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the problem is satisfied by a regular curve, the catenary. Atten- 
tion is thereby called to the fact that although our integrals have 
a meaning only when taken over regular curves, we have to guard 
against discontinuous solutions, and consequently further condi- 
tions for the existence of a maximum or a minimum must be 
derived. The case of the discontinuous solution is considered in 
this problem as also when the limits of integration are two con- 
jugate points. Newton's problem is introduced to show that one 
of the necessary conditions is not satisfied and that there is no 


curve which fulfills the given requirements. 


By the formulation of such problems in Chapter I we come 
readily to the statement of the general problem of the Calculus 


of Variations. 


In the general discussion attention has been confined for the 
most part to the realm of two variables, and in this realm only 
the first derivatives of the variables have been admitted. Gener- 
alizations and extensions are suggested which, as a rule, may be 
executed with little difficulty. 


The second part of the work beginning with Chapter XIII 
treats of the theory of Relative Maxima and Minima, where the 
isoperimetrical problems are considered. Here also the existence 
of a feld about the curve which is to maximize or minimize a 
given integral is emphasized and the necessary and sufficient con- 
ditions are derived and proved in a manner similar to that by 
which the analogous conditions are found in the first part of 
the work. 

My wish in these lectures has been to give a connected and 
simple treatment of what may be called the Weterstrassian 
Theory of the Calculus of Variations. Many instructive theo- 
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rems of older writers have been omitted. I regret too that there 
has not been room to take up some of the investigations which 
have recently appeared. It is seldom that the first edition of a 
book is the final form in which an author wishes to leave his 
work. As I expect to make additions and alterations in my 
University lectures from time to time, I shall receive with pleas- 


ure any suggestions that may be offered. 


In conclusion, I wish to take the opportunity here of return- 
ing my sincere thanks to the Board of Directors of the University 


of Cincinnati for their liberality in the publication of this work. 


My thanks are also due to Mr. Harold P. Murray, Manager 


of the University Press, for his careful supervision of the printing. 


HARRIS HANCOCK. 
AUBURN HOTEL, 
CIncrinnatT, O. 
APRIL 15, 1904. 
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CHAPTER I. 


PRESENTATION OF THE PRINCIPAL PROBLEMS OF THE 
CALCULUS OF VARIATIONS. 


1. At the time when the Differential Calculus, and in part 
also the Integral Calculus, were being formulated, certain prob- 
lems were proposed, which, although not belonging to the province 
of the Theory of Maxima and Minima, had a marked semblance to 
the problems of that theory, and were often solvable by methods 
belonging to it. The following was one of the first problems pro- 
posed: 


PROBLEM I. Two points FP, and P, with coordinates (2%, Vo) 
and (%,,9,) respectively are given. Both points lie on the same 
side of the axis of X in the plane-xy. Tt ts required to join 
Pyand P, by a curve which lies in the upper half of the xy-plane 
(axis of X inclusive) such thatwhen the plane ts turned through 
one complete revolution about the axts of X,the zone generated 
by this curve may have the smallest possible surface-area. 


We may use this problem to illustrate the connection be- 
tween the Calculus of Variations and the Theory of Maxima 
and Minima; at the same time the difference between the two 
theories is evident. 

2. If we try to solve the problem of the preceding article by 
the methods of the Theory of Maxima and Minima, we must pro- 
ceed as follows: 

Suppose that it is possible to draw a curve between / and 7, 
which satisfies the problem. Then every portion of this curve, 
however small, must have the property of generating a surface of 
smallest area. For, suppose a change is made in an arbitrary por- 
tion of the curve, however small, and let the remaining portion of 
the curve be unchanged. If by this change the surface-area gen- 
erated by this arbitrary portion of curve is less than it was before, 


(1) 
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then the curve containing the deformed portion of curve generates 
a smaller surface-area than the original curve. Also, if to one 
value of x there belong several values of y, then, instead of the 
portion of curve belonging to the same 
abscissa, we might take the straight 
line which joins these two points. This 
line would generate a surface of smaller 
area than that generated by the curve 
that passes through the same two 
points. Hence the curve would gener- 
ate a surface which did not have a min- 
imum area. We may therefore consider 
the curve as divided into portions such 
that the projections of these portions on the axis of X are all equal. 


ge 5 


3. The above hypotheses being granted, we suppose that the 
two points P’ (2’, y’) and P” (x, vy”) 
are taken on the curve, and we find 
another point P (x,y) on the curve 
Sich that 2-7 =” —w=4a, We 
suppose that P and P’, Pand P” are 
joined together by straight lines, and 

* later we suppose that these straight 
lines are taken so close together that 

there is a transition from the straight lines to the curve. The re- 

maining portions of curve on the left-hand side of P’ and on the 
right-hand side of P” are supposed to remain unaltered. 
The portions of surface-area generated by the straight lines 

P'Pand PP” are 


mv —y)V (Ax)? + (y—y¥ and (yt) (Axe + 0y"—yy* 


In order to have a minimum the sum of these two expressions 
when differentiated with regard to y must be zero; 2. e., 


av (AaP+ (y—y'Ptav (Axl + (yyy 
JEON IS eC) c. 
V(DayPr(y—y VP vV ( Aah (y"—rfy 


The quantity v may be determined from this equation as a func- 
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tion of x, So that yf (x), say. Wetherefore have y’= / (a— 42x) 
and y’= f(#+ 4x). Hence by Taylor’s Theorem, 


y =f (a— Oa)af (a)—f"(2) Oa 4 KS" (2) (Dannie. | 
y= flat daaf (a4 f(a) De YS" (4) (DOPE : 
and consequently, 
eae ee eee ee Ae aia eae ee ' 
Dea ae ee ee ae a Ae) 5 ae 
Substituting these values in [4], we have, neglecting the factor z, 
bar 1tf Sf (a) 7" (4) Bat 
pia Vay Gy (a yea. 


Bf)" (2) Aa +... [Lf (@)O2—-4% ff" (4) Oat... | 
Ae’ TAF Gy a) FAA os 


2S o+/'(4) AE ge eee ey ak ea ae oe ae a a ee 
rae a oa On oe di 2 oe Al eg el 2) Ae ce 


Expand this expression in ascending powers of x, divide through 
by Ov and then make 4x =o. We then have 


1+-f! (#P— (4) f(a) =0; 


2 2a 2 
or 1+ (2 Ay, -=0 Siete [B]. 


Therefore in order to have a minimum value, / (x) or y must sat- 
isfy this differential equation; however, when y satisfies this differ- 
ential eqation we do not always havea minimum, as will be shown 
later. 

In other words, the differential equation [B] is a necessary 
consequence of the supposed existence of a minimal surface of rev- 
olution. Asa condition, however, it is not sufficient to assure the 
existence of a curve giving such a surface. 

Differentiate the equation [2] with regard to x, and we have 
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dy dy, ay 


ax Ae ae 


or 
Cee (E24) 
dx ax \dx*) | 
Ba 
ax 
Integrating, we have 
ees 
=" Te 


x + 
where c? is the constant of integration. Since y=e © and y=e © 
are two solutions of this last differential equation, the general 
solution is 


where c, and c, are constants. This last equation is that of the 
catenary curve. 

+. Thus, by the help of the Theory of Maxima and Minima, 
we have, it is true, come to a certain result; but, on the other 
hand, we have yet to ask whether this curve gives a true minimum; 
and owing to the manner in which we have arrived at these con- 
clusions, we have yet to see whether this curve only in a definite 
portion or throughout its whole extent possesses the property re- 
quired in the problem. 

That we are justified in insisting upon this last statement is 
seen from what follows later, where it will be shown that the 
curve found above satisfies the required conditions only between 
given limits. 

A simple consideration shows that the method we have fol- 
lowed above is not at all rigorous; since it presupposes, which of 
itself is not admissible, that the curve which satisfies the prob- 
lems is regular in its whole extent, for otherwise the portions of 
curve between the two points (a— Ax, y’') and (x,y) could not be 
replaced by straight lines joining these two points; also, the ex- 
pansion by Taylor’s Theorem would not have been admissible. 

5. The characteristic difference between problems relative 
to Maxima and Minima and the problems which have to do with 
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the Calculus of Variations consists in the fact that, in the first 
case, we have to deal with only a finite number of discrete points, 
while in the Calculus of Variations, the question is concerning a 
continuous series of points. 

If we wish to substitute in the place of the curve first a po- 
lygonal line and afterwards apply to this line methods similar to 
those used above, then it turns out that, after we have founda 
line which satisfies all the conditions, it is necessary yet to prove 
that the required limiting transition from polygonal line to curve 
in reality results in a definite curve which satisfies the conditions 
of the problem. 

6. Every limiting transition, as from polygon to curve, is 
made of itself, if we make use of the conception of integration, 
since an integral represents the limiting value of a sum of quanti- 
ties which, following a definite law, increase so as to become infi- 
nite in number, the quantities themselves becoming smaller ina 
corresponding manner. 

If we therefore define the surface-area of the curve y=/ (x), 
which we have to find, by 


S=20fyds, 


£-[i® Vax, 


then this integral will ‘ye a definite value for every curve that 
is drawn between /, and A, and consequently the problem may 
be stated as follows: 


or 


PROBLEM I. » is to be so determined asa function of x 
that the above integral shall have the smallest possible value. 


The solution of this problem will be given later. The two 
methods given above have been chosen to make clear what there 
is in common in the Theory of Maxima and Minima and the Cal- 
culus of Variations, and also to show the difference between them. 

In the Differential Calculus a definite function is given, and 
a special value of the variable or variables (if there are more than 
one variable) is sought, for which the function takes the greatest 
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or least possible value; in the Calculus of Variation a function 
is sought and an expression is given which depends upon this 
function in a certain known manner. A definite integral is con- 
sidered, in which the integrand depends upon the unknown func- 
tion in a known manner, and it is asked what form must the un- 
known function have in order that the definite integral may have 
a maximum or a minimum value. 

We treat only real values of the variables. 

7. Ift< 4% and the point P, corresponds to 4, and P, to 4, 

Y then 7, with reference to A is 

known as a /ater point; and P, 
with reference to 7, is known as 
an earlier point. 

As was shown in Art. 2, the 
ordinate y of the required curve 
ra) * is a one-valued function of the 
abscissa x. It often happens that one cannot know @ priori that 
one of the ordinates is a one-valued function of the other. 
Poincaré* has shown that it is always possible to express the two 
variables x, y, when there is an analytic relation between them, 
as one-valued functions of a third variable 7 ‘The only property 
that is required of this variable is, when it traverses all values 
between two given limits, the corresponding point (x,y) traverses 
the curve from the initial point to the end point, and in sucha 
way that for a greater value of ¢ there belongs a later point of 
the curve. , 

For example, suppose that z= 2% where x and y are two in- 
dependent variables. Then in virtue of this equation there is no 
way of expressing the dependence of one of these variables upon 
the other without the introduction of transcendental functions. 
But if we write 


xe’, 

then z=e7! 
_ log Z. 

or z 


* Poincaré (Bulletin de la Société Mathématique de France, T XI. 1883.) See also my 
lectures on the Theory of Maxima and Minima, etc. Page 13. 
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Thus x and y are one-valued functions of the variable /. 
If then we introduce such a new variable ¢ in the integral of 
Problem J, that integral becomes 


ty 
S L a! I2 
De | eee at, 
ty 


where we denote by x’ and y’ the quantities and Co 


We may now state Problem I as follows: 


The quantities x and y are to be determined as onc-valued 
functions of a parameter t in such a way that the above inte- 
gral will have the smallest possible value. 


8. That we may learn the essential properties of the Calcu- 
lus of Variations, we shall next formulate other simple problems; 
then, while we seek the general characteristics of these problems, 
we shall of our own accord come to a more exact statement of the 
problems which the Calculus of Variations has to solve. 

As a second problem may be given the very celebrated prob- 
lem of the Calculus of Variations, that of the érachistochrone* 
(curve of quickest descent), which may be stated as follows: 


PROBLEM II. Two points A and B are situated in a ver- 
tical plane, the point B being situated lower than the point A; 
a curve ts to be drawn between these points in such a manner 
that a material point subject to the action of gravity and com- 
pelled to move upon this curve with a given initial velocity, 
shall go from the point A to the point Bin the shortest possi- 
ble time. 


Let the mass of the material point be 1, its initial velocity a, 
the acceleration of gravity 2g, the time 7, and the coordinates of 


* Woodhouse (A Treatise on Ipsoperimetrical Problems and the Calculus of Varia- 
tions, 1810) writes (p. 1): ‘‘The ordinary questions of maxima and minima were amongst 
the first that engaged the attention of mathematicians at the time of the invention of the 
Differential Calculus (1684), three years before the publication of the Principia. The first 
problem relative to a species of maxima and minima distinct from the ordinary was pro- 
posed by Newton in the Principia; it was that of the solid of Icast resistance. But the 
subject became not matter of discussion and controversy till John Bernoulli (Acta Erudit., 
1696, p. 269) required the curve of quickest descent.” 
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A and & respectively (0,0) and (a, 65). Let the direction of the 
positive V-axis be the direction of a falling body (due to gravity) 
and let the positive X-axis be directed toward the side on which 
the point # lies. Then, according to the law of the Conservation 


of Energy, 
dx\? | (ay\? _ 2 
(7) a (5?) nee 
or, 
| (ax\? 
pe eer re 1+() 
if fen OIE NEE as) is 
V4 gy+ a? V4 gyv+a? 
whence 
b 
dx\? 
vi+(F) 
V4 gy + oa 


We have then as our problem: so determine x as a function 
of » that the above integral shall have the smallest possible 
value. 

As regards the signs of the roots that appear in the above 
integral, it is evident that these signs must be the same at the 
beginning of the motion and may be taken positive. For on me- 
chanical grounds it follows that the curve must at first descend; 
consequently at the beginning of the motion y increases with in- 
creasing 7, and is therefore positive. Since 4gy+oa7is always a 


positive quantity, being equal to (y+ (2). and can never 
vanish, we may always give to 1’4gy+a? the positive sign. Also 
at the beginning of the motion the quantity <2 + (2) must have 
the positive sign, since ¢¢ always represents a positive increment 
of time. However, in the further course of the motion, it may hap- 


ee Ta 
pen that dy—o. Then the quantity (1 + (=) passes through 


Lo fan? 
infinity, so that dy and ai + (=) may simultaneously change 


their sign, while 1°4gy-. a? continues with the positive sign. 
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9. The assumption made in the statement of the problem 
that & must lie below A is not essential. For the material point 
has at & a certain velocity 8, which we may calculate from the 
initial velocity a and the height of A above B. When the point 
reaches & with this velocity it may rise again, and it will have the 
original velocity when it has reached the height 4 on the other 
side of &. The time which is necessary for the ascent is the same 
as that required in the descent, if we assume that the curve along 
which the ascent takes place is symmetrical with that of the 
descent. 

If, therefore, the point started from 8, we could calculate 
from 8, which is now the initial velocity, the velocity a at the 
point 4. We then have the curve in question, if we seek the curve 
along which the point with the initial velocity 8 reaches A in the 
shortest time. 

In the case of the present problem we see from physical con- 
siderations that y is a one-valued function of x. As this is not 
possible in all cases, it is expedient to represent the curve here also 
by two equations; that is, to consider x and y as one-valued func- 
tions of a third variable 7,* where 7 is subject to the only condi- 
tion, that when it goes through all values between two given lim- 
its, the corresponding point x, y traverses the curve from the 
beginning-point to the end-point and in such a way that to a 
greater value of 7 there corresponds a later point of the curve. 

The above integral becomes 


Di ce > = Or 
/2 #2, 
ra (VERS ot 
V4gy+a 
ty 
where we have written x’ and y’ for at and ca respectively. 


Our problem then is: Determine x and y as functions of a 
parameter tin sucha way that the integral just written may 
have the smallest possible value. 


10. PROBLEM III. Between two points on a regular sur- 
face f(x,y, Z)=0, a curve ts to be drawn so that tts length isa 
minimum. 


* This ¢is, of course, different from the time ¢ of the preceding article. 
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Consider the orthogonal coordinates x, y, z of a surface rep- 
resented as one-valued regular functions* of two parameters w and 
v. If we consider these as the rectangular coordinates of a point 
on the plane, then to every point of the surface there will corre- 
spond a definite point of the #v-plane, and these points in their 
collectivity fill out a definite portion of the plane, which may be 
looked upon as the image of the surface on the plane. To every 
curve on the surface corresponds a curve in this part of the wv- 
plane and reciprocally. 

Further, consider # and v as one-valued functions of a quan- 
tity #; hence, to every value 7 there corresponds a point of the wz- 
plane, and therefore, also, in case this point lies in the definite por- 
tion of the #v-plane, there is a corresponding definite point of the 
surface. 

Consequently if 4% and ¢, are values of ¢# which correspond to 
the two fixed points on the surface, then the length of any curve 
which lies between these two points is determined through 


h 
du \? du dv dv\?2 
=| V(G)+20% 7 +R(2 dt, 
fy 


where 
Pea Way bah 


g — 9% ox , ay oy Oz Oz 


Gixou: OM On dae. 
= 15h + (2 E + 13Et 
R=} v +} ag av 


We have then #o determine u andv as functions of t, so that L 
is a minimum. 

11. In the case of the above problem it is necessary to apply 
the representation there given, whereas in Problem I and Prob- 
lem II the expression of x and y as one-valued functions of ¢ may 


be regarded as expedient. In Problem III the variables # and v 


* See my lectures on the Theory of Maxima and Minima, etc. Page 31. 
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must be regarded as functions of a third variable. We cannot re- 
gard v as a function of uw, for we know nothing about the trace of 
the curve. If we wished to regard v only as a double-valued fun- 
ction of 2, we would even then encounter many difficulties. Hence 
the requirements must be made that w and v be so determined as 
one-valued functions of 7, that the integral in the preceding arti- 
cle be a minimum. 


12. PROBLEM IV. Find the form of the surface of rotation, 
which, having an axis lying in a fixed direction, offers the least 
resistance in moving through a liquid in the direction of the 
axis, tt being supposed that the resistance of an element of sur- 
Jace ts proportional to the square of the component of velocity in 
the direction of its normal. 


This problem is due to Newton.* 


It is assumed that the friction between the body and the fluid 
and that within the fluid itself may be neglected. 

Let the Y-axis be the axis of rotation, ds an element of the 
generating curve, @ the angle between the normal and the Y-axis, 


ax 
that —— — é. 
so tha ds cos 


A zone of the surface is therefore given by 
Quxds=2QurxV2a%4 y" ad. 


The component of velocity in the normal direction is ucos6, 
and the resistance in the normal direction which the zone offers, is 


v* cos? 6 QaxV x? + y'* dt. 


This quantity multiplied by cos @ gives the resistance in the 
direction of the Y-axis. We consequently have the required re- 
sistance of the body expressed by the integral 


R au 
se |e 
er att y? 
* Newton, Principia, Book II, prop. 34. Thus Newton was the first to considera prob- 
lem in the Calculus of Variations, and his problem involved a discontinuous solution. 
Solutions of it have been given by Euler and almost all other writers on the Calculus of 


Variations. We shall see that one of the principal conditions for a minimum (the condi- 
tion of Weierstrass) is not satisfied, and that there can never bea maximum ora minimum. 
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Our problem then is to connect two points P, and P, by a 
curve so that the zone which it generates about the Y-axis offers 
the least resistance. Neglecting the constant factor 27v, we 
have to determine x and y as one-valued functions of t so that 
the integral 

i 


xa 
R -{ 2 12 at 
ae+y 


ty 


Shall be a minimum. 


13. That which is common to the four problems stated above 
consists in the determination of x and y as one-valued functions of 
a quantity ¢in such a way that an integral dependent upon them 
of the form 

t 
T=f F(x, ¥, x, y')at 
to 


will have the smallest possible value. Here # and 7, have fixed 
values so that the corresponding coordinates x, y of the initial 
and the final point of the curve are supposed to be known. 

F (x, y, x’ y’') represents a one-valued regular function of the 
four arguments x, y, x’, v’ of which x’ and 7’ (since they represent 
the direction of the tangent to the curve) are to be regarded as 
unrestricted, while the region of the point z, y may be either the 
whole plane or only a continuous portion of it. 


14. The condition that 4, 4, should have fixed values is not 
essential ; moreover both end-points may move, as in the case of 
the third problem, if we give it the following form: Twocurves 
are given on a surface, among all the possible curves between 
the points of the one curve and the points of the other, that 
curve is to be found which has the shortest length. We are 
accustomed to call this the geodesic distance of two curves. 

In order to solve this problem, we must first solve the special 
Problem III, since, if a curve has the property of being of minimum 
length such as is required above, it must also retain the same 
property, if we consider the end-points fixed. Hence from III the 
nature of the curve must be determined. The variation of the end- 
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points gives in addition certain special properties which the curve 
must possess. 

For example, the shortest distance between two curves which 
lie in the same plane is clearly a straight line; through the varia- 
tion of the end-points it follows that this straight line must be 
perpendicular to both curves at the same time. 


15. Essentially different from the four problems already 
given is the following: 


PROBLEM V. /t ts required to draw a closed curve which 
with a given periphery inscribes the greatest possible area. 


Let x and vy be one-valued functions of 7, say x(¢) and 7(7), 
such that for two definite values 4 and 7, of ¢ the corresponding 
points x, y of the curve coincide, and that, if ¢ goes from a smal- 
ler value 4 to a greater value 74, the point x, y completely tra- 
verses the curve in the positive direction. Then twice the area of 
the surface included by the curve is expressed by the integral 


q, 
[= {(ay'—y2) dt, 
to 
and the periphery of the curve is given by the integral 
L, 
uf Viet? ae 


Our problem then is: So determine x and y as one-valued 
functions of t that I shall have the greatest possible value, 
while at the same time I" has a given value. 


16. PROBLEM VI. What form is taken by an indefinitely 
thin, absolutely flexible, but inexpansible thread which is fixed 
at both ends, tf the action of gravity alone acts upon tt? 


This problem offers the characteristics of a minimum, for 
with stable equilibrium the center of gravity must be as low as 
possible. If the Y-axis is taken vertical with the direction up- 
ward, and if S denotes the length of the curve, and &, 7 the coor- 


14 CALCULUS OF VARIATIONS. 


dinates of the center of gravity, then » is determined from the 
equation 
z, 


1 
1S=f yVv x1 y” dt, 
to 
where L, 
S = f ya yy at. 
hy 


The problem may be stated thus: the variables x and y are 
to be determined as one-valued functions of a quantity t in such 
a way that the first of the above integrals has a minimum value, 
while the second retains a given fixed value. 


17. Problems V and VI are usually classified under the name, 
Relative Maxima and Minima,a term which requires no further 
explanation. In general they are included in the following prob- 
lem: Let F(x, y, 2, y') and F(x, y, 2, 9) be two functions of 
the same character as the function F (x, y, x', y') of Art.13. It 
ts required to determine x and y as one valued functions of a 
quantity tin such a way that the integral 


A 
T%— ( F(x, 9, we at 
to 


has amaximum or a minimum value, while at the same time 
the integral 


t, 
79 =f F(x, y, 2’, 9) dt 
ty 


conserves @ given value. 


18. Weshall give in the sequel what we believe to be a rig- 
orous treatment of the problems already formulated. The reader 
may propose for himself natural extensions of what is given; for 
example, instead of taking two variables, consider an integral hav- 
ing as integrand a function of # variables. Further, subject these 
variables to subsidiary conditions and also allow the second and 
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higher derivatives of the variables with respect to a quantity 7 to 
enter the discussion. Then double integrals which lead to the 
study of Minimal Surfaces may be treated by methods of variation 
(see Arts. 175 et seq.). 


19. We may define the object of the Calculus of Variations in 
a still more general manner by the introduction of a fundamental 
conception, that of the variation of a curve. In former times the 
Calculus of Variations was considered one of the most difficult 
branches of analysis. It was wrongly thought that the difficulty 
was in the supposed lack of clearness in the fundamental concep- 
tions, especially in that of the variation of acurve. ‘The difficul- 
ties that arise are mostly in other directions. 

In the Theory of Maxima and Minima we say that for a 
definite system of values of the variables the value of a function 
is a maximum or a minimum, if this value of the function for this 
system of values is greater or smaller than it is for all the neigh- 
boring systems of values. 

We say™ of a function f(x) of one variable, it has, at a def- 
tnite position x=a,a maximum or a minimum value, tf this 
value for x=a ts respectively greater or less than itis for all 
other values of x which are situated in the neighborhood of 

|a—a|< 8 as near as we wish to a. 


The analytical condition that /() shall have for the position 
a= 


a maximum, is expressed by /(x)— f(a)<o; 
for | a—-a| <6. 
a minimum, is expressed by /(x)— /(a)>0,; 


In the same way we say a function f(y, % ....,X%,) Fn 
variables has ata definite position x%,=Q,, X,=Ay ...., %z—=Any A 
maximum ora minimum, tf the value of the function for x#,=d,, 
My=Ay ...., y=, tS respectively greater or smaller than tt ts 
Jor all other systems of values which are situated in the neigh- 
borhood | x—a,| < 6 (A==1, 2, ...., 2) as near as we wish to 
the first position. 

As here we speak of a neighboring system of values, so also 
we speak in the Calculus of Variations of curves which lie in the 


*See Lectures on the Theory of Maxima and Minima of Functions of Several Varia- 
bles, p. 32. 
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neighborhood of a given curve; and we require that an integral 
in the case of a minimum should be /ess and in the case of a max- 
imum greater when taken over the given curve than for any of 
the neighboring curves. 

In order to fix the conception of a neighboring curve, and to 
make clear the analogy of the same with the conception of a 
neighboring system of values, let us consider first, instead of the 
given curve, a broken line 4, 4, 4,.... A,, and let us cause the 
same to slide just a little from its original position. 

Then in the new position every corner 4, will correspond to 
a definite corner 4, in the old position, and moreover the new 
position 2, B, B, .... &, will be as little different from the old 
position 4,4, A, .... A, as we wish,if we stipulate that the dis- 
tance between any two corresponding points 4, and 2, shall be 
smaller than any quantity 6, where 6 is as small as we choose. 
Now, by increasing the number of sides, let the broken line pass 
into the given curve; then the points &,, 2, .... 2, will also form 
a curve which is little different from the first curve, and which we 
consequently call neighboring to the first curve. 

Therefore we can say acurve 7s neighboring to another curve, 
or exists out of another curve through a variation* as small as we 
choose, if to every point of the latter curve there corresponds a 
definite point on the former curve, and also the distance between 
any two correSponding points is smaller than 5, where 4 is as small 
as we wish. 

The geometrical conception of a neighboring curve offers no 
obscurity. In a similar manner it is easy to see that for every 
change of the curve there is a corresponding change of the integral 


f Fz Vie. ¥ Jo dt, 


and that this change will be indefinitely small when the second 
curve is neighboring to the first. 

This change of the value of the integral must of course be a 
continuous, negative one if the integral is to be a maximum, and a 
continuous, positive one if the integral is to be a minimum. 


*The notion of the variation of a curve was first introduced by Lagrange. He con- 
sidered the required curve transposed into one that lies indefinitely near it by writing 
instead of each point x, y of the curve another point ++£, y+y. This operation of transi- 
tion he called a vartation. 
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20. Observing what has just been said, we may formulate the 
problems of Arts. 13 and 17 as follows: 


The variables x and y are to be determined as one-valued 
Junctions of a quantity tin such a way that when we define a 
curve by the equations x=x(t), y=v(t), and cause the curve to 
vary as litile as we wish, the change which thereby takes place 
in the integral 

h, 
f= fFlay, 259 at 
to 


must be continuously positive if a minimum is to enter, and 
continuously negative if we require a maximum. 

In the case of Relative Maxima and Minima, for every indeft- 
nitely small variation of the curve for which the integral 


t 


1 
[2 fF (x,y, a, y") at 
to 


conserves tts value unchanged, the integral 


t, 
{= fre Geey ey) aL, 
ty 


according as to whether a maximum or a minimum ts to be 
present, must be constantly smaller or constantly greater than 
for the curve which ts given by the equations x=—x(t), v=y(t). 

21. We must seek strenuous methods for the solution of the 
problems presented above. The methods by means of which 
Jacobi and the older mathematicians, Bernoulli and his contempo- 
raries, Newton and Leibnitz, sought to solve these questions lead 
only to the formation of certain differential equations and in pro- 
pitious cases to the integration of such equations. But these 
methods were not sufficient for a definitive determination as to 
whether the curve which had been found ¢z reality offered the 
required properties. 

We know that in the problems of the ordinary Theory of 
Maxima and Minima it is not alwavs necessary that a maximum 
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or a minimum exist.* It is certain that every variable has an 
upper and a lower limit within any region for which this variable 
has a meaning. Therefore there exists a limit 7 such that all val- 
ues which a variable cau assume are greater than /,and that every- 
where in the neighborhood of 7 there are values which the variable 
can assume. We call / the /ower limit of the variable. In the same 
way there is an upper limit. These limits need not always be 
reached. There are consequently two cases possible: Either the 
values which are denoted as upper and lower limits may 77 reality 
be reached by the variables, or the variables may only come indefi- 
nitely near without ever reaching these limits. It is therefore in- 
admissible to presuppose the existence of a maximum or a minimum. 
For example, Newton's problem, cited above, has no solution, and 
in the case of the first problem there is sometimes a minimum and 
sometimes no such minimum exists. 


PROBLEMS. 


It is suggested that the studeut select two or three of the following problems and 
apply the same methods of solution to them as will be done for the six problems already 
proposed. 


1. Problem of feast actien. Fiud the minimum value of the integral 


t =(' V (x42) (14p4) dx, 


’ 


the limiting values of x and p=5> being fixed, and determine under what conditions a 


parabolic are is in reality a solution of the problem. The problem may also be stated as 
follows: Determine the path of a particle for which the action f vds is a minimum be- 


tween fixed points, if the velocity v at any point is that due to a fall from a straight line 
v-+a=o0, the axis of X being vertically downwards. [See Todhunter, Researches in the 
Calculus of Variations, p. 147; see also Quarterly Journal of Mathematics, Nov., 1868.] 
The discontinuity here is very similar to that which we shall find in the case of Problem 
I, p. 1. 

2. Principle of least action in the etliptic motion of a planet. A particle is projected 
from a given point with a given velocity and is attracted to a fixed point by a force vary- 
ing inversely as the square of the distance. Determine the path of minimum action toa 
second fixed point. (See Todhunter, Researches, etc., p. 160; Todhunter, History of the 
Calculus of Variations, p. 251; Jellett, Calculus of Variations, p. 76; Jacobi, Crelle, vol. 17, 
p. 68; Liouville’s Journ., tom. III, p. 44; Delaunay, Liouville’s Journ., tom. VI, p. 209.] 


a 


3. Determine the curve which renders the integral « = fore a maximum, when 


*See Lectures, etc. (loc. cit.), p. 86. 
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the variables are given fixed limits. (See Euler, Methodus Inveniendi Lineas Curvas 
Maximi Minimive Gaudentes, Lausanne, 1794, p. 52; Woodhouse, A Treatise on Isoperi- 
metrical Problems and the Calculus of Variations, p. 124.] 

4. Given the length of a curve, determine its nature, when the volume generated 
by its rotation about a fixed axis is a maximum or a minimum. [See Euler, Methodus, 
etc., p. 196; Woodhouse, A Treatise, etc., p. 125; Moiguo et Lindeléf, Calcul de Variations, 
p- 216; Jellett, Calculus of Variations, p. 160.] 

5. Required the curve that, by a revolution about a fixed axis, generates the great- 
est or the least volume, the surface-area being constant. [See Euler, Methodus, ete., p. 
194; Moigno et Lindel6of, Calcul de Variations, p. 218; Delauuay, Liouville’s Journ., tom. 
VI, p. 315; Phil. Mag., 1866; Todhunter, Researches, etc., p. 68; Jellett, Calculus of Varia- 
tions, p. 161 and note, p. 364.] 

6. Find the curve which generates by its rotation the solid of greatest volume, the 
length of the curve and its area being given. (See Lacroix, Calc. Diff’1 et Int., Vol. II, p. 
713; consult further the references above for this and the following problems.] 

7. Find the curve of quickest descent when the length of the curve is given. [See 
John Bernoulli’s Works, Vol. II, p. 255; Mémoires de l’Académie des Sciences, Paris, 1718, 
p. 120.] 

8. A plane curve being given, determine a second curve of given length such that 
the area inclosed between the two curves be a maximum. 

9. Among all curves of the same length, find the one which, by its revolution about 
an axis, will generate the greatest or the smallest surface-area. 

10. It is required to maximize or minimize the integral 


ay 
i Spey, cs) v 14g 42°7"da, 
‘i 


e 


where ¢ is a given function of the variables x, y, z, which are connected by the equation 
I (x,y, z)=0, f being a known function. 

11. Find the curve of minimum length between two fixed points in space, the ra- 
dius of curvature being a constant. 

12. Find the form which a homogeneous body of given volume must take that its 
attraction upon a material point in a definite direction be as great as possible. 
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CHAPTER II. 


EXAMPLES OF SPECIAL VARIATIONS OF CURVES. APPLI- 
CATIONS TO THE CATENARY. 


22. Let us consider again the integral of Art. 6, 


ay 


sm fr i+ Gf ee ” 


Xy 


Suppose that there is a minimum surface-area that is generated 
by the rotation of a curve between the two fixed points A, and P, 
and let this curve be v--f (x). Let » be the distance between 
this curve and any neighboring curve 
measured on the y-ordinate, and sup- 
pose that 7 is a continuous function 
of x subject to the conditions: that 
for z=%, n=o0; for x=%, n=o; and 
- for all other points | 7 |< p, where 
p may be as small as we choose. 


X% 
ee! ies eee 2 
7=—. and [ ae=0)% =e. 
X 


The integral of any neighboring curve corresponding to [1] is 


{ Oe yi (Zee0) ae, [2] 
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Hence the fota/ variation caused in [1] when, instead of y=/(2), 
we take a neighboring curve, is 


xy a 
son | Gen) 1+ (ZED) ae [5 1+(2Y ae. [3] 
Xp Xo 


AS has always a positive sign, since the surface in question is a 
minimum. 


23. Instead of the one neighboring curve, we may consider a 
whole bundle of such curves, if for 7 we substitute ¢7, where « is 
independent of x and has any value between —land +1. The ex- 
pression [3] becomes then 


aX ay 
: = fo +n) Vi+(Zor+en) Vda — foi (2Y ax {4] 


XN X% 


and, developing AS by Taylor's Theorem, 


2 e 
A Sear OS Se OY Sh EONS oe ck, 5 
: ie oe [S] 
There is no constant term in this last development, since when e 
is made zero in [4] the first and second integrals cancel each other. 
8S is known as the frst variation, 
&.S is called the second variation, etc. 

Instead of taking 7 a very small quantity, we may take «€ so 
small that e€7 is as small as we choose. 

With Lagrange (Misc. Taur., tom. II, p. 174), writing y = 6 y, 
it is seen that the total change in vy is €e n=€ Oy == Ay. 

REMARK. ‘The sign of differentiation and the sign of varia- 
tion may be interchanged; for example, the Ist derivative of a 
variation is equal to the 1st variation of a derivative, as is seen 
by writing 


n=by, then 7’==(87)'== g (Sy). [2] 
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Again »=8¥7; change y into y+ ey, and consequently y’ into 
y'+en'. Hence 7’ is the first variation of y’, so that 


jp s (2) ; [#8] 


ax 


and therefore from [7| and [77] 
ad ad 
© 35/25 (2 
ax toy) ax 


It follows too that owing to the presupposed existence of 7’, we 
must also assume the existence of the second differential coefficient 
of v. 

24. Returning to [4], write y= 2 ay 7 Then expand- 


ing the expression under the sign of integration 


(vten)y 1 (7 +e —y v 1+y?, 


we have 


: r, \ 
Oe on i ey ese +en')y 
] Vilt(y te? 


ao eee 
€=0O 


Hence, equating the coefficients of the lst power of ¢€ in [4] and in 
[5] we have 


5S — i, aes 
a (v 14+ y2- Voor at) ax, 


Bay 


which is a homogeneous function of the first degree in y and 7/. 
The quantity 7’ cannot be indefinitely large, since then the devel- 
opment would not be necessarily convergent; but see Art. 116. 

In a similar manner we may find a definite integral for the 
second variation, in which the integrand is an integral homoge- 
neous function of the second degree in 7 and 7’; similarly for the 
third variation, etc. 
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25. Asa form of the integrals which were given in Problems 
I, 11, WI and IV of the preceding Chapter, consider the integral 
ay 
T= fF(a,y¥,7) ax, 
VM 


where F(4, y,7’) is a known function of x, y and »’, and where 
the limits of this integral, x, and x, are fixed. Hence, as above, 


ay ay 
ara {Per sen yen) dx —\ F(4,9,9') dx 
2) Xo 


ay 
~ {ere vy Hen )—F Ux, y,v')) ax. 
X% 


This expression, when expanded by Taylor’s Theorem, is 


A/J= (¢ ey ee en +X y+ ee 
On Oy 


We also have, as in Art. 23, 
Gf or ee gO 
1.2 


and by comparing the coefficients of € in these two expressions, it 


follows that 
ay 


ors (n+ 340) ax. (A) 
oy oy 


Xo 


In the particular case given in Art. 22, F=yv1+y" Hence 
CE an Oper 2. ae 
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and when these relations are substituted in (A) we have, as in 


Art. 24, 
AJ= [TP = 1) dx 
21s 


26. From the relation 


AT Seog os oA cel 


it is seen that when ¢ is taken very small, @ is as near as we wish 
to zero; and consequently when € is positive and indefinitely small, 
A/is positive. On the other hand, when « is indefinitely small and 
negative, A/ is negative. 

Hence the total variation 4/ of the integral will be either 
positive or negative according as € is positive or negative, so long 
as 6/ is different from zero; and consequently there can be neither 
a maximum nor a minimum value of the integral. 

We know, however, if /is a maximum A/is always negative, 
and if /is aminimum 4/is always fosttive; and consequently in 
order to have a maximum or a minimum value of the integral, 5/7 
must be zero. 

27. Applying the above result to the example given in Art. 
22 we have 


ay 
Bay ee et ee on ay 
te ae Me Lp? dex [6] 
Ao 
Integrating by parts 
2X, a 


; 1 
yy’ yy’ “1 d yy’ 
iN 1+ y" Rees ee Xy dx ly Ley. 


X Xo 
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and since, by hypothesis (see Art. 22), n=o at both of the fixed 
points A and F,, we have 


yy a 
SSS 7 =O. 
E Ley? ip 7 


Hence [6] may be written 


ay 
a > d yy! ( 
o=|{vise- a) fn ae. [7] 
Xo 


28. We assert that in the expression above 


oh ee aes ee 
2 22) See 
Vl+y dxtyi+y\ 


must always be zero between the limits % and z,. For, assuming 


that the contrary is the case; then, since 7 is arbitrary, we may, 
with Heine,* write 


a (2, ye. 
dn NA Vay 


where 7» becomes zero for the valued +=2%, and x=2,. Substitu- 
ting this value of 7 in [7], we have 


n=(#—%)(%,—2) | ae 


ay 
aoe d yy v 
-{} vil+y* — dz Ly 1p5% f (x—%)(4,—2)dx, [8] 
Xo 
an expression which is positive within the whole interval %....%. 


The integrand in [8], looked upon as a sum of infinitely small 
elements, has all its elements of the same sign and positive; so 
that the only possible way for the right-hand member of [8] to be 
zero is that 


E PR =e 
Pare an | 


*Heine, Crelle’s Journal, bd. 54, p. 338. 
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We therefore have a differential equation of the second order for 
the determination of the unknown quantity ». 

29. ‘This differential equation is a special case of the more 
general differential equation, which may be derived from the in- 
tegral 

ay 
laf Fy) dx; 
X 


whence, as before (Arts. 25 and 27), 


ay ay 
- OF OF af a SF — 2 (5 
r= {1 EDS gie te -{ Oy adx\dyx’ ee 
X% X% 


As in Art. 27, we have 
ar ad oF | By, 


dy dxldayv} ” 
or 
OF d|daF 
ov Z| 3. [9] 
But 
re] 
adF(y,y7')= 5 + 5 wy, [10] 
or 
re) 
dF (y, 9) {8 55 + +54 {=o 
Hence from [9], 
LF (yy »-|2 [24 dy = | = 
or 
' OF | 
dF (y,9)—d\y Sqeae 
and integrating, 
PO yay 22 [11] 
a dy’ a 


where C is the constant of integration. 
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The relation [11] exists only when the integrand of the given 
integral does not contain explicitly the variable x; otherwise the 
relation [10] would not be true, and then we could not deduce [11]. 

30. Applying this relation [11] to the special case above 
(Art. 28) where 

F(x )a=yvl+y”, 
we have 
> ea Yeas ms 
yvi.ls+y Fag m, 
m being the constant of integration, a quantity which will be cou- 
sidered more in detail later. 
The above expression may be written 


n n 
LOS) 


Ed 


Vela? 
or vomi 1l+y”. [1] 
From [I] it follows directly that 
; dy. 
2 gay tf OA ; 
ymbam{ 2) [11] 
and [II], differentiated with respect to x, is 
d*y 
eee cana 
de 


Two solutions of this differential equation are 

y=e"™ and y=e*™, 
so that the general solution is 

pan, m+ Qe, [117] 
It appears that we have in this expression three arbitrary con- 
stants, m, ¢, and c,; but from [II] we have, after substituting 
for 7” and ( 2 y their values from [TIT], 


m=4 CC. 
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Hence, writing in [III], 
q=Yme*'™ and (= 4m er, 
where x,’ isa constant, we have 
y= Umer xm si exe ea) | III’ } 


The two constants a and m are determined from the two 
conditions that the curve is to pass through the two fixed points 
and: Ps 

31. From what was given in Art. 19 it would appear that 
two neighboring curves are distinct throughout at least certain 
portions of their extent. This implies the existence of a certain 
neighborhood about the curve C that is supposed to offer a mini- 
mum, within which this curve is not intersected by a neighboring 
curve. Suppose that the curve C, is derived from the curve C by 
the substitution of yey for y (cf. Art. 22). Consider the family 
of curves (C.) obtained by varying « between —1 and +1. For 
sufficiently small values of « the curve C, will lie within the neigh- 
borhood presupposed to exist, and a portion of our family of curves 
will lie within this neighborhood. This is a necessary conse- 
quence of the supposed existence of a minimal surface of revolu- 
tion. As a condition, however, it is not sufficient to assure the 
existence of a curve giving such a surface. The fact that the sur- 
faces generated by the curves C, are all greater than that gener- 
ated by the curve C does not prevent the existence of a neighbor- 
ing curve constructed after a manner other than that by which 
the curves C, are produced, which would generate a surface of 
revolution having less surface-area than that due to the revolution 
O16. 

It is useful to determine for just what curve C the above con- 
dition may be satisfied, and while this does not prove that the 
curve C gives a minimal surface of revolution, it will at least limit 
the range of curves among which we may hope to find a generator 
of a minimal surface. Further investigation of this more limited 
range of curves may locate the curve or curves giving a minimal 
surface, if such exists, and in the other case may prove their non- 
existence. In the further investigation we shall derive the suf- 
ficient conditions to assure the existence of a maximum or a 
minimum. 


CALCULUS OF VARIATIONS. 29 


32. The conclusions drawn from Art. 30 show that, ifacurve 
exists which offers the required minimal surface, that curve must 
be a catenary. Since the catenary must pass through the two 
fixed points A, and A, we may determine the constants m and 2, 
from the two relations (see formula [III], Art. 30): 


W= am [e Ci | 
n= lem le (x1 —%0")/ma | gem] . 


We shall see in the next Chapter that three cases arise according 
as the solution of the above equations furnish us with /wo cate- 
naries, ove catenary, or mo catenary. 

In the first place, it may be shown that the catenary nearest 
the X-axis can never furnish a minimal surface. ‘The second case 
arises from the coincidence of the two catenaries just mentioned, 
and it will be seen that an infinite number of curves may in this 
case be drawn between the two points, each of which gives rise to 
the same rotation-area. These results are due to Todhunter (see 
references at the beginning of the next Chapter). 
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CHAPTER III. 
PROPERTIES OF THE CATENARY. 


33. Owing to certain theorems that have been discovered by 
Lindeléf and other writers, some of the very characteristics of a 
minimal surface of rotation, which are sought in the Calculus of 
Variations, may be obtained for the case of the revolution of the 
catenary without the use of that theory. We shall give these 
results here, as they offer a handy method of comparison when we 
come to the results that have been derived through the methods 
of the Calculus of Variations. 

In presenting the subject-matter of this Chapter, the lectures 
given by Prof. Schwarz at Berlin are followed rather closely. The 
results are derived by Todhunter in a somewhat different form 
in his Researches in the Calculus of Variations, p.54; see also 
the prize essay of Goldschmidt, Monthly Notices of the Royal As- 
tronomical Society, Vol. 12, p. 84; Jellett, Calculus of Variations, 
1850, p. 145; Moigno et Lindelof, Calcul des Variations, 1861, p. 
204; etc. 

34. Take the equation of the catenary which was given in 
the preceding Chapter, Art. 30, in the form* 


yes lem [e (x—x0/)/m oh ae! | : 
It follows at once that 


m = st VY Y—m=Yml[ee alm _ golem] | 
On the right-haud side of the equation stands a one-valued func- 
tion, but on the left-hand side, a two-valued function. It is there- 
fore necessary to define the left-hand side so that it will be a one- 
valued function corresponding to the right-hand side. 


*Throughout this discussion the X-axis is taken as the directrix. 
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If we make x><x,', then is 


e (x—x0’)/m > go =~ %0"/m 


and consequently Vv 7*— 7? is positive. But when 7< %’, it is seen 


that 
é (x—x9’)/m Pa een 


and then  y*—27 is negative. It therefore follows that there is 
a oar 

only one root of — =09, and this is for the value =x,. The 

corresponding value of y is m. 


This value is the smallest value that y can have; for a0 
x 


d* 
is the condition for a maximum or a minimum value, and since? 


is positive for x=2,, it follows that 7 is a minimum value of y. 

Further, since V3?—m? is continuously positive or continuously 

negative, there is no maximum value of y. The tangent to the 

curve at the point x=2%,, y= is parallel to the X-axis, since at 
, ‘ dy 

this point is 


35. At every point of the curve we have 


2 2 
Cie a Ne 
ax m 


Hence, to construct a tangent at any point of the catenary, forex- 
ample at P, drop the perpen- 
dicular PQ, and describe the 
semi-circle on PQ as diameter. 
Then, with radius equal to m, 
draw acircle from Q as center, 
which cuts the semi-circle at 
R; join R and P. The line 
RP is the required tangent. 


2 2 
Again dado dyp=} 147=” \ dg aT 


consequently 
ds = yee = Y [elem lm 4 e-iemi/n) dx, 
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and integrating, 
sa = \% m asa 2203 | = 1a gee m, 


where s, denotes that the arc is measured from the lowest point 
of the catenary. 

The geometrical locus of 2 is a curve which cuts all the tan- 
gents to the catenary at right angles, and is therefore the orthog- 
onal trajectory of this system of tangents. This trajectory has 
the remarkable property that the perpendiculars QA, etc., of 
length 7, which are employed in the construction of the tangents 
to the catenary, are themselves tangent to the trajectory. 

This trajectory possesses also the remarkable property that, 
if we rotate it around the X-axis, the surface of rotation has a 
constant curvature, 

Further, PW, the normal to the catenary, 


2 
—ysect=~, and 
m 


(+(T (21_@)_» 


ay ae 
ax? ax m 
or PN = PC (see figure), 


where PC is the length of the radius of curvature. 

36. The geometrical construction of the catenary. 'Take 
an ordinate equal to 2m. This determines the point P (see figure). 
With P as center and ra- 
dius equal to mm, describe 
a circle. This intersects 
PB ata point A,say. On 
the circumference of this 
circle take a point A,, 
very near A, and draw 
the line P.4,4,, and on 
this line extended take 
FP, such that 2,4,—A,8),. 
With radius PA, draw 
another circle, and on 
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this circle take a point 4, very 
near the point 4,, and draw the line 
P,A,B, 'Take on this line extended 
the point P, so that P,.4,—A,B,, 
etc. The locus of the points 4 is 
the required catenary. 


The accompanying figure shows 
approximately the relative posi- 
tions of the catenary, its evolute 
and the trajectory. 

37. It appears trom the previous article that a catenary is 
completely determined when we know any point on it and the tan- 
gent at this point. This may be proved analytically as follows: 

Let x, y be a point through which passes a straight line, mak- 
ing with the X-axis an angle whose tangent is &. The conditions 
that a catenary pass through this point and have the given line as 
tangent are: 


—-— Mr Gx,’ ait, 
aor fe Xo’)/m +e (x—Xo Ven) 


b= = [enn gv, 


For brevity write e*-*’”" —z,so that the above conditions become 


y= (2429), k= s(2—27). 
Hence, 
Z'— 2%ke—1l=o; 
therefore 
Z2=k+V14F 
and 


We therefore have 


y= kmVv 14 k* 


Since y and m are both positive, it follows that we may take 
only the upper sign. Consequently, if we write 


k = tan a, 
we have 
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= since 1 
z-=tana--114+4 tan? a=-——_, 
cos a 

ws 4 Sinw—1 
—2z '=tana—1v 14+ tan? a=———_—_.,, 

cos a 

and 
| es —-== Y COS a. 


11--tana 


Further, since log z has one and only one real value for a defi- 
nite value of z, the constant 2,’ is determined uniquely from 


LA 


sina +1 
-_ l —] sin a —- 
m OB en etG 
and the quantities x,’ and m determine uniquely a catenary which 
has the given line as tangent at the point 7,4. 
38. In particular, consider the catenary that has the Y-axis 
as the axis of symmetry, and let the two points 7 and A, be at 


equal heights on the curve so that their coordinates are, say 
(--«, 6) and (a, 6). 
The equation of the catenary is now, since % = 9, 


yee” cea a ee): 
> + 


and consequently 


b =F (erm ie e*/™)—d(m), Say, LJ 


where we regard a as constant and 7 variable. 


We wish to determine whether this last equation gives a real 
value or real values for m. We see that $(#) is infinite when 
m=oand also when m= o. 

Further 

: a/m —a/m— a/m a /m 
2 f'(m) = e*/™ _ e74/ mene Ht) 
or 
DG ce Sage Bee 2n—1 a 


2m 4! my nym 


so that $'(m) is negative infinity when mm is zero; is untty when 
m is infinite, and changes sign once and only once as m passes 
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from zero to infinity. The least value that 4( 77) can have is for 
the value of mm that satisfies ¢’(7) =o. 

If, then, the given value of 6 is greater than the least value 
of (7), there are two values of sm which satisfy [1]; if the given 
value of & be equal to the least value of $(), there is only one 
value of m, and if the given value of 6 is less than the least value 
of ¢(), there is no possible value of 27. 


Moigno and Lindeléf have shown that the value of = which 
} 
satisfies 


eam en-a/m __ &@ ( palm __ e7/™) 9 
1 


is approximately <= 1.19968....; and then from [1] it follows 


that 2 =181017....cand theréfore Z — 1.50888... =tan (56° 28’) 


approximately (see Todhunter, loc. cit.. Art. 60). Thus there are 
two catenaries satisfying the prescribed conditions, or ome or 


none,according as 2 is greater than, equal to, or less than 1.50888. . . 


If we write = 2 = tan (56° 28’), it is seen that y= x and 
a 


y=—k x are the two tangents to the catenary that may be drawn 
through the origin. 

As the ratio 6/a is independent of 7, it also follows that all 
the catenaries of the form y=m/2 (e*™--e~™), which may be 
derived by varying mm, have the same two tangent lines through 
the origin, the points of contact being + =+1.19968....7 and 
4'= 1.81017... . 272. 


(6) 


39. Returning to the catenary v= Y%m[e* "4 eee), 
we shall see that also here there are three cases which come under 
investigation according as: 
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I. Two catenaries may be drawn through the fixed points; 
II. One catenary may be drawn through these points; 
WI. No catenary may be drawn through the two points. 


We mav assume that y,>%, %,>2. For if 4<2%, we would 
only have to change the direc- 
tion of the X-axis which we 
name positive and negative; or 
we might consider the case of 
P, and 7’, where F,' is the 
image of F,; that is, the point 
symmetrically situated to A 
on the other side of the -or- 
‘ dinate. 

40. From the equation of the catenary it follows that 


Vo Vom[e tone 4 gto asm] 
and 
Vem Vi mn? [ee en __ goo /in 2 
Therefore 
V Vem = + Vom[e hese _ go tee nen] [1] 


and from this relation it is seen that  »’— mm’ has a positive or 
negative sign according as x,—2%, 20. Hence, also, 


(4% —4%¢ m= +log nat [( H+V y°—m*)/m]. [@] 


41. Under the assumption that 1,27, we must first show 
that such a figure as the one which follows cannot exist in the 


present discussion. We know that 


n= % m [e (x1—x0")/m Be Earn . 


That x,—2%, is necessarily positive is 
seen from the fact that the ordinate 
Yo==m corresponds to the value ae 
and is a minimum. (See Art. 34.) 
Suppose that 2 >, By hypoth- 
esis y,> VY, and further 7S, and con- 
sequently ms. The form of the curve is then that given in the 
figure; and we have within the interval x, to x,’ a value of x, for 
which the ordinate y is greater than it is at the end-points. » 


to 4 ns 
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must therefore have within this interval a maximum value. But 
we have shown (Art. 34) that there is no maximum value* of y; 
hence, 


VY yim ee lem [e (x:—x0')/m__ er 20'i/m) : 


and there cannot be the minus sign as in equation [I]; hence, 


(4,—2)')/m= +log nat [( + ¥?—m*) /m). [4] 


42. Eliminate x’, from [a] and [4] and noting that in [a] 
there is the + sign, we have two different functions of m, which 
may be written: 


F(m)=log nat ( Wn+V yim? Vm) 
—log nat [(+V ye—m?® Vm) —(a4,—% Ym, 


and J 2(m)=log nat [((m+V yim Ym] 
+log nat [( %+V ye—m? Ym] —(4,—%/m, 


two functions of a transcendental nature, which we have now to 
consider. We must see whether 4(77)=o0, f,(m)=o have roots 
with regard to m; that is, whether it is possible to give to m posi- 
tive real values, so that the equations f,(m)=o, 4,(m)=o will be 
satisfied. If it is possible thus to determine m, we must then see 
whether the values x,’ which may be derived from equations [a] 
and [8] are one-valued. 


The first derivative of {(7) is 


film)a+ —- 4. + |. [c] 


m ere V ye — me V yp— me m 


On the right-hand side of this expression 1/m is positive, also 
(2,—%)/m is positive, and 


1 1 


——— TO 1is ositive, if y >y, A 
V 1—m?/ 9 V1—mYy? : i 


Hence /;'(7) is positive in the interval o....%. 


*In other words, y, cannot be greater than y, and at the same time x,’ greater than r,, 
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Further, /(0)=log nat 2y,—log nat (=o) 
—log nat 24,+log nat (m=0) 


—lam—n Ym) may = — ®- 
43. It is further seen that 4(77) continuously increases with- 
in the interval 0....4, so that — ® is the least value that 4(772) 
can take. 
Again 
Aly)ostog nat | EY We) ae [11] 
Yo Mo 
Then if 
lL A(n) <0, 4() has no root; 
Il. A(%)=0,f/ (7) has one root, m= 44; 
Il. A(%)>0,4(m) has a root, m<1. 
When 


Li(%) <0, P, is outside of the catenary; 
A,(9o)= 0, P, is on the catenary; 
Ais.) > 0, P, is within the catenary. 


This may be show as follows: 
y= A Vo [elt—Be/s0 he Ce 


since when y=m, x=x,'; and, therefore, when Y=N=HM, X=N.- 
We also have 


2 ya I 2 [ e X—XKol/¥a —(x—Xo)/¥y 2 
Vy = 2 0 iy Vo Ms é t Y . 


VPI = = Vole m0 er tx—xsi/v0] « 


where the positive sign is to be taken, when 4>2,, and the nega- 
tive sign, when 7< 4%. 
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Wealso have *—%= log nat [(v+V Y—y7YV ro]. 
Comparing this equation with equation [II] above, and noticing 
the figure, it is seen that, when 


4, —%= YN log nat [(y,+-1 v2— 1%? Y%], then A, is on the catenary, 


X,—X) > log nat [(,+ V/V v2— 2%], then P, is outside the cat- 
enary, 
%—%X%)<y log nat [( +1 v2—72V%], then A, is within the cat- 
enary. 
Hence, when 7(v) >, there is one and only one real root in the 
interval o....%, and we can draw through the points PA, and P, 
a catenary, for which the abscissa of the lowest point is << 4%. 


44. The discussion of f,(m). Wesaw (Art. 42) that 
Sik m) = log [nt V vi —m*)/m] + log [(a04+V yo —*)/m) 


—(4,—%) fm. 
Therefore 
AC) [ IT —(a-#)}. 
mL yf — m7 V yo — 
When m changes from 0 to %, the quantity v y,?/m?—1 contin- 
uously decreases, and consequently ese | becomes greater 
TO 1 


and greater. Hence if the fee —nef | (m) takes the value 
o, it takes it only once in the interval from 0 toy. That this ex- 
pression does take the value o within this interval is seen from 
the fact that, for #m—0, —m? f'(m)=—(%,—%,), where x,—x,>0, 
so that —m’?//(m) has a negative value; but, for m=, 
—m f) (%)=+®, so that the expression must take the value 
zero between these two values of m. 


Let » be this value of which satisfies the equation, so that 


Ji kk 1 Job —(4%,—x,)=—0 A 
V vee a yee ( 1 o) ’ [ ] 


which is an algebraical equation of the eight degree in pw, or an 
algebraical equation of the fourth degree in p?. 
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45. An approximate geometrical construction for the root 

p= that lies between 0 and y. In 
the figure it is seen that the tri- 
angles Py Q, A, and Py Q, G are 
similar, as are also the triangles 
P, QO, A, and P, Q, C; hence, if 
is the length of the line Q, G= 
OQ, Cy, we have 


pe 162 
% A, Vaeg= we 
and 
Pim 
Yo, A, V ye— We 


By taking equal lengths 
Q, C= Q, CG, on the two semi-circles and prolonging 7, C,and P, C, 
until they intersect, we have as the locus of the intersections a 
certain curve. This curve must intersect the \-axis in a point S, 
say. Noting that 


: QS+O,S=Q) A=%—Xo 
it follows that 


Vo s Q—~ By + 

V y+ Oy Be 

n-D By ae ae 

V v2—-O, BY 

which, compared with the equation 
[A] above, shows that 


Q, B=, Bi=p. 


46. Graphical representation 
of the functions f,(m) and fm). 
The lengths m are measured on 
the X-axis. Equation [c] gives 
Ji(%)=0; that is, the tangent to 
the curve y—/{(~%) at the point » 
is parallel to the axis of y. Fur- 
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ther, 4(0)—=—oo, so that the negative half of the axis of y is asym- 
ptotic to the curve y= f{(x). The branch of the curve is here 
algebraic, since y= (x), for x0, is algebraically infinite. 

47. Consider next the curve y= f,(m). It is seen that (1%) 
=f); and also 4'( %)=— , so that the tangent at this point* 
is also parallel to the axis of the y. Further, the negative half of 
the axis of the y is an asymptote to the curve; but the branch of 
the curve y= 7,(m) is transcendental at the point m—o, because 
logarithms enter in the development of this function in the neigh- 
borhood of mo, as may be seen as follows: 


Sim) =log [C+ V ¥2@—m*)/m] + log [(ro+V re — m*) /m] — 
[(4,—4)/m] = —[(41—%)/m) —2 log m+P(m), 


where P(7) denotes a power series in positive and integral as- 
cending powers of m, hence, the function behaves in the neigh- 
borhood of m—=o0 as a logarithm. 


48. We saw that 


Al(m)=— 3 [ 2M + BM  —(a a) 

Mm Ly ye— ne V ¥e—™m 

For the value m-=—=p the expression within the brackets is zero, 
and when m=o, this expression becomes —(4,—4%,), and is nega- 
tive. As seen above in the interval 7—oto m=, the expression 


fe tL LL (ee 

Tym Tyga 
becomes greater and greater, so that 
between the value =o and m=p, it 
is negative. 

Furthermore, 4/(7) is positive 
between m—o and m=p, and negative 
between m—=p and m=). 

Hence (mm) increases between : / 

J 
| 


m--o and m=—+#, and decreases be- 
tween m—" and m=; and conse- 
quently /7(#) is a maximum. 


* The distance y, is, of course, measured on the X-axis. 
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49. We must consider the function 4,(7) when m is given 
different values and see how many catenaries may be laid between 
the points 7% and A. 


We have: 

Case L fAl(n)<o. 

In this case 4(7) is nowhere zero, and there is no root of 
Jim) which we can use. There 
is also no root of f,(m), since 
SF£9'0)<0 and f{¥) = Aly), So 


that A(%)<o, and there is no 
root (see Art. 43). 


Case IL f(u)=o. 


All values of mm other than 
» cause 77) to be negative, so 
that there is a root and only one 
root of the equation /~(s) =a, 
and consequently only one cate- 
nary. In this case /A(v) can 
never be zero; since /{ y,)<o,and 


Tha=Sk%), so that AC%)<o, with the result similar to that 
in Case I. 


Case Ill. A(#)>0. 


We have here two catenaries. One root of 4,(m)=0 lies be- 


tween o and », and often another between » and », as is seen from 
what follows: 


F{+o)=—w and fn) >o. 


Since 7,(77) continuously increases in the interval to... .,, it can 
take the value o only once within this interval. 

In the interval »....¥, 4() continuously decreases, so that 
if 4.(.%) >o, there is no root of 4(m)=o within this interval; but 
if 7,( 7.) Zo, then there is one and only one root within this inter- 
val, and in the latter case there are two catenaries. 

We must next consider the roots of fA{m). When 4(%)<a, 
then is A( 7%) <0, so that there is no root of A{(m)=o. But when 


Sil ¥) =0, then A( %)=0,; and f(m) =o has the root m= y, which 
was just considered. 
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Therefore: 
When 4(.%)<0, 4(m) has two roots; and when 4 %)=0, 
)\/:(m) has a root in addition to the root which belongs to 
SA 3'0) = /( Ho). 
ae when JX ¥o) > 0, then there is only one root for 4,(m)=0, 
which lies between 0....#; this root is denoted by m,. 


50. From the formule (Art. 42) for 4(m) and 4 7 ) we have: 
Tim )=f,(m)+2 log [(yo+1 re '—m?) /m]. 

We consider the values of m within the interval 0....%; for 
M=0,( y+ V ¥—m*) /m= ow ; and for m=, (Ho+ 0 ye ml) /m 
=1. Consequently, within this interval log [( +1 9?—m?)/m] 
is positive, and therefore also 4(7m)>/(mm); and since 4(77,)=0, 
it follows that f,(7,)<o. 

On the other hand, A( %)=/( >); and since /( ¥)) > 0, we 


have 4(%)>0. Moreover, within the interval o....%, A4(7) 
continuously increases, and A( +0)<o0,so that within the interval 


0....m,, f(m) has no root, and within the interval 77,....¥, 
one root. 

Hence, under &), 4(m) has a root m, within the interval 
o....y,and only one root,and 7( 77) has a root between m, and 4, 


and only one, making a total under the heading &) of two cat- 
enaries. 


We have the following summary: 
Jk") <o, no catenary; 
FA *) = 0, one catenary; 
T+) > 0, two catenaries. 


51. On the consideration of the intersection of the tangents 


drawn to the catenary at the points P, and P,. 


Case J. As shown above, y 


there is no catenary, so that the 
consideration of the tangents is 
without interest. 


CasE II. /A(n)=0. 
Here the catenary enjoys the 


remarkable property that the / 
tangents drawn at the points 2 Ss Q. 


RB 
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and A, intersect on the X-axis. In order to show this, we must 
return to the construction of the tangents at the points A, and A. 
It was seen ( Art. 45) that points &, and 2, were found on the semi- 
circumferences ?,8,Q, and P,2,O, such that Q, By) =Q, B, (m=np in 
this case), and that then the lines P, 4, and P, 2, were the required 
tangents, which intersect on the X-axis. 


CasE III. /A(e)> 0. 
A) FX) ZO. 


Then, as already shown, /,(#) =o has two roots, one of which 
lies between o and p, and the other 
between » and ». Let these roots 
be 7, and m, respectively. For the 
root m,, we have 


- KoM™ 
Ty = SS} 
Q 0 V ye@—m? 
WM 
T. => —=—_——___.. 
YA, 1 V yp—m? 


We assert that here the inter- 
section of the tangents at FP, and 
FP, lies on the other side of the X-axis from the curve. 

In order to show this we need only prove that 


Qo Lo +A 11< DO. 


‘This is seen as follows: 


flmy=— 2] 2 ae + — Ae — (1 )} 
V yy — me Vv Vo — my; 
Now, since “(77) within the interval o....4 is positive, and since 


m, lies within this interval, it follows that /./(m,) is positive. 


Therefore —(#,)?f)(m,) is negative, and consequently Q7%+0,7; 
—0O, Q, is negative. 


REMARK. In this consideration the whole interpretation de- 
pends upon the fact that the root lies in the interval o....», and 


the same discussion is applicable to Case &), where fX(%) > 0, and 
where the root lies between 0... .p. 
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52. On the consideration of the root my. 
1’. When 4,( 3) =o. 


The root lies within the interval »....y) and here f4/(7) is 
negative within the interval; therefore —m?/'(m) is positive, and 
consequently 


1M, Mm, i . 
— 2u TB + a es eee yo, 
VV — My tT Vo— Mm, 
therefore 


Q% Ty+ Q.; Ti >Q 0; 


so that 7 is on the same side of the X-axis as the curve. 
2°. When 4( %) >o, then the 
root m,is a root of the equation 
J, (m)=0, so we have here to con- 
sider the sign of 
J1 My, a 
¥ ve— mz 
Vo My 


yee =e = (4%4,—4%) 


within the interval o....4. 


We have proved that within this interval /’( 7) is positive, 
and since 


2 ee a eT Tl a 
MyerLYV yi — m7? ¥ Ve —m? 


is positive, it follows that 
[ DAULLe _ Vo M2 (am) | 
V vp — in? V vi — mp 


is negative. Hence 


SNE Le Oe so Gey, 
V vy~— m? VY Voi — m0? 
Consequently 
Dotty Bais aes ee ees 


V vi — mz V yf — my 
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Since 2172 ___ isa positive quantity, it follows @ fortiori that 
V yp —m} 
eee Gis aon ae (a=): 
Vv y~— m7? VV — mz 
and the intersection lies on the same side of the X-axis as the 
curve. 


53. We have seen that two catenaries having the same direc- 
trix cannot intersect in more than two points A, and 7,. Denote 
as above the smaller parameter of these two curves by m,and the 
larger by m,. Then it is seen that C,, the curve of smaller par- 
ameter, comes up from below and crosses C,, the catenary of larger 
parameter, and, having crossed 
C,, never finds its way out again. 
For, consider the tangent PT to 
the curve C,as the point P moves 
along this curve. This tangent 
must at first intersect C,, but at 
the vertex it is parallel to the 
X-axis and evidently has no point 
in common with C,. Hence, for 
some position between these two 
positions the eal to C, must also be tangent to C,. We see 
that there are two tangents common to C, and C;, and we shall 
next show that thev intersect on the directrix. 


54. Draw the common tangent 4 7,and draw a tangent 47, 
to the curve C,. Then between these lines we may lay an infinite 
number of catenaries that have the same directrix. One of these 
catenaries must be C;, for it touches 4 7 and is the only catenary 
that can be drawn through the point of tangency made by 47 
(Art. 37). Consequently 4 7, is the other common tangent to both 
curves. 

We see also that the points A and P, are beyond the points 
of contact of C, with the two common tangents, while for C, the 
points of contact of the tangents are beyond A, and A. It is also 
seen that, as the two curves C, and GC, tend to coincide, the com- 
mon tangents to the distinct curve become tangents to the single 
curve at the points A, and P, (see Art. 51). If we call # the value 
of m corresponding to this latter curve, we have mM >e>m,. 
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55. Suppose we have two catenaries which are not coincident 
and which have the same parameter m. Denote their equations by 


y=m/2 fe (x—x0")/m fie ee , 
y=m/2 fee eee oe ee te |i 


These catenaries intersect in only one point. For we have at once 


eX x0')/m Je eo RO 0)/m __ g (x—x0"")/m ae eee 


therefore 
erm [ gree’ __ g—m"/m) _ g~x/m [ gxe"/m_ gxe’/m] 
<t ’ 
or 
e2x/m fa exe’ /m __ exe/m a 1 exe /m __ er'/m 
gee Am g~xeV/m gia + xe Vea] gem 4g x0""/m 
Therefore e2x/m gle’ +x0!/m 


{v= (40 +4)")/2, 


and consequently ; 
ly=m/2 [em —xo"}/2m at ee sea ; 


which are the coordinates of ove point. 


56. Lindeléf’s Theorem (1860). 


If we suppose the catenary to revolve around the X-axis, as 
also the lines A, Z and P, 7, then the surface-area generated by 
the revolution of the catenary is equal to the sum of the surface- 
areas generated by the revolution of the two lines A, 7 and A T 
about the X-axis. 

Suppose that with 7 as Beis of similarity (Aehnlichkeits- 
punkt), the curve P, P, is sub- 
jected to a strain so that P, 
goes into the point A’, and P, 
into the point P,’, the distance 
P, P being very small and 
equal, say, to a=P, P’. 

Then 


PT: Pi) T=1: 1—a. 
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To abbreviate, let 
M, denote the surface generated by 2,7; JZ,’ that generated by B,'7; 
M, denote the surface generated by 2,7; M,' that generated by 7’ 7; 
Sthat by the catenary P,A,; S’ that by the catenary 7’ Ay. 

From the nature of the strain, the tangents A, 7 and A,7 are 
tangents to the new curve at the points A’ and A’, sothat we may 
consider P,P,’ P,P, as a variation of the curve P,f,. 

It is seen that 

See ob (he a 
MiMi, jt 2 Cla): 
Me Af feaVes (12S )F. 


Now from the figure we have as the surface of rotation of P,P, P,P,’ 
(M,—M')+S'4+(M,—MM')+[(e)]=S, 


where [(a?)] denotes a variation of the second order. 
Therefore 
S—S'=( My—My') +-( M,—M') + [(@?)]. 
Hence 
S[1—(1—a)"] =¥,[1—(1—a)"] + AZ [1 —(1—2)*] + [(2*)], 
and consequently 


2aS=24aM1,+20M,+[(2*)], 
or finally 


S= My+ M, ’ 
a result which is correct to a differential of the first order. 
In a similar manner 
S'’=M +M!; 
so that 
S—S'=( M,—M) )+(M,—M,'): 


S=(M.—IM,') + S'+(M,—M,') 


or 


is an expression which is absolutely correct. 


57. Another proof. 
We have seen that 


Yoh Jib 


V ¥e— pe V ype —(4,—2%,) =0 ’ [1] 
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and (see Fig. in Art. 45) 


2 


The surfaces of the two cones are, therefore, equal to 


Yo - Yo ade Wu . 
V ye V ype 


The surface generated by the catenary is 


ay 
fay w ds. 
X% 


In the catenary ds=y/m dx (see Art. 35), so that 


Xy cal 
fry ads = f(2adx)/m 


Xe X4 
ay 
2m f om? /4[e%e/ 1. 24 en tamxei/m | dee /m 
Xo 


om [Fei eRe jersey male VE ee) mz [4] 
=alty Vv P—mi+ma| 
=a nV Wt + IV HMB mm m—m) (BI 


where we have taken the + sign with » VY Jie ‘ye —m* because %)—2% 
is negative, hence ¢™’/™_e-*"="/™ in [A] is negative. 
But from [1] 


Dib _ vor 
V ype VV — 


a X = 
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Substituting in [&], we have, after making —y, for the area gen- 
erated by the revolution of the catenary 


2 

ss Vistiiee gh Doe 
W Va ae St VY 9S 
E IN Vv Woes tty ¥o ¥o Vv ¥e—e 


ir) = + ie | ’ 
V Ve Vv Yow 


which, as shown above, is the sum of the surface-areas of the 
two cones. 


58. Let us consider* again the following figure, in which the 
strain is represented. In order to have a minimum surface of.rev- 
olution, the curve which we rotate must satisfy the differential 
equation of the problem. If, then, we had a minimum, this would 
be brought about by the rotation of the catenary; for the catenary 
is the curve which satisfies the differential equation. But in our 
figure this curve can produce no minimal surface of revolution for 
two reasons: 1° because, drawing tangents (in Art. 59 it is proved 
that there exists an infinite number) which intersect on the X-axis, 
it is seen that the rotation of AA’ is the same as that of the two 
lines P) 7 and A'7, as shown 
above, so that there are an infi- 
nite number of lines that may 
be drawn between /, and 7 
which give the same surface of 
revolution as the catenary be- 
tween these points; 2° because 
between 7, and A, lines may be 
drawn which, when caused to 
revolve about the X-axis, would 
produce a smaller surface-area 
than that produced by the rev- 
olution of the catenary. For the surface-area generated by the 
revolution of A/P,' is the same as that generated by Py’ P,"P,’P). 
But the straight lines P,’7," and P,P,” do not satisfy the differen- 
tial equation of the problem, since they are not catenaries. Hence 
the first variation along these lines is Z0,so that between the points 


B 


* See also Todhunter, Researches iu the Calculus of Variations, p. 29. 
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Py, Py and P,P,’ curves may be drawn whose surface of rotation 
is smaller than that generated by the straight lines 7,'A” and 
PP". 

The Case II, given above and known as the transition case, 
2. é., where the point of intersection of the tangents pass from one 
side to the other side of the X-axis, affords also no minimal surface, 
since, as already seen, there are, by varying the quantity a (Art. 56), 
an infinite number of surfaces of revolution that have the same area. 


59. In Case III we had two roots of m, which we called mm, 
and m,, where 77,>>m,. We consider first the catenary with par- 
ameter m,. This parameter satisfies the inequality 


Wim, Vo™, 


———S — id A 
V ye— me a Ve — me <%—% [ ] 


The equation of the tangent to the curve is 


CD Pere ara} 
ax x — x’ 


where x’ and »’ are the running coordinates. The intersection of 
this line with the X-axis is 


, ¥ ! y 
ao— x4 a= ~~ ,, OF FSH e-— SS; 
dy [ dx’ dy / ax’ 
4. @., 
elk Xe Vm ee eh oe iz—x9/}/m 
x= £— mM ex xm _ p—(a—xe ix—x0’/m__p—(x—xe')/m |° 
Hence, when +=, x’ =—o, and when x= +0, R= +o. 


On the other hand, dx'/dx is always positive, so that 2’ always 
increases when x increases, and the tangent passes from — o along 
the X-axis to + o,and never passes twice through the same point. 
It is thus seen that there are an infinite number of pairs of points 
on the catenary between the points 7, and /,such that the tan- 
gents at any of these pairs of points intersect on the X-axis, and 
there can consequently be no minimum. Such pairs of poimts are 
known as conjugate points. 

When m=m,, the tangents intersect above the X-axis, and 
there is in reality a minimum, as will be seen later. 
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60. Application. Suppose we have two rings of equal size 
attached to the same axis which passes perpendicularly through 
their centers. If the rims 
of these rings are connected 
by a free film of liquid (soap 
solution), what form does 
the film take? 

By a law in physics the 
film has a tendency to make 
its area as smallas possible. 
Hence, only as a minimal 
surface will the film be in 
a state of equilibrium. Let 
O be midway between O’ 
and O”. The film is sym- 
metric with respect to the 
OO" and OL axes and has 
the form of a surface of 
revolution about the OO” 
axis, this surface being a 


catenoid. The line OZ is the 
axis of symmetry of the gen- 
erating catenary. Construct 
the tangents OP” and OP’ 
from the origin to the cate- 
nary. Only when P’ and P” 
are situated beyond the rims 
of the circles will the generat- 
ing arc of the catenary be free 
from conjugate points, and O 

only then will we have a minimal surface and a position of stable 
equilibrium of the film. 

61. We saw (Art. 38) that all catenaries having the same 
axis of symmetry and the same directrix may be laid between two 
lines inclined approximately at an angle tan (3/2) to the directrix 
and which pass through the intersection of the directrix and the 
axis of symmetry. All catenaries under consideration then are en- 
sconced within the lines OP’ and OP" and have these lines as tan- 
gents. The arcs of these catenaries between their points of con- 
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tact with O7’ and O7" do not intersect one another. ‘Through 
any point /, inside the angle 7’ O 7” will evidently pass one of 
these arcs, and the same arc (on account of the axis of symmetry 
OL of the catenary ) will contain the point P, symmetrical to A, on 
the other side of OL. The arc AA, contains no conjugate point 
(Chap. IX, Art. 128), and therefore generates a minimal surface 
of revolution. Further, this is the only arc of a catenary through 
the points /, and P, which generates a minimal surface. 

Suppose that we started out with our two rings in contact 
and shoved them along the axis at the same rate and in opposite 
directions from the point O. As long as A, and F, are situated 
within the angle 7’O7” (or what is the same thing, as long as 
P,OP,< T'OT") then the tangents at 7, and PF, meet on the upper 
side of the X-axis and there exists an arc of a catenary which 
gives a minimal surface of revolution and the film has a tendency 
to take a definite position and hold itself there. But as soon as 
the angle ROP, becomes equal to or greater than 7’O 7” this ten- 
dency ceases and the equilibrium of the film becomes unstable. As 
a matter of fact (see Art. 101), the only minimum which now ex- 
ists is that given by the surface of the two rings, the film having 
broken and gone into this form. 
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CHAPTER IV. 
PROPERTIES OF THE FUNCTION F(a, y, x’, 9’). 


62. Consider the general integral of Art. 13: 
z, 


1 
l= fF (a, 9, x', 9) dé, 
Ly 


where F is a given function of the four arguments, x, y, x’, y’, the 
quantities x’ and »’ being written for dx/dt and dy/dt; further 
we must regard / as a one-valued regular function of these four 
arguments, one-valued not in the analytical sense, but only for real 
values of the arguments; x and y are defined for the whole plane 
or for a connected portion of it, while x’ and y’ are to be consid- 
ered as variables that are not limited, since they determine the 
direction of the tangent, and it is supposed that we may go in any 
direction from the point x,y. In our problem new assumptions 
are made regarding x and y, but not regarding x’ and y’* We 
further assume that the functions x, y, x’ and y’, are capable of 
being differentiated, and that the curve is regular throughout its 
whole extent, or is composed of regular portions. Consequently 
x and y considered as functions of ¢ and written x(Z), ¥(¢) are one- 
valued regular functions of ¢ throughout its whole extent or 
throughout the regular portions; in the latter case we shall limit 
ourselves to one regular portion. If we did not make this assump- 
tion, the curve could not be the subject of mathematical investiga- 
tion, since there is no method of treating irregular curves in their 
generality; and,if we wish the rules of the differential and integral 


* A limitation has to be made, however, if for certain values of x’, y’ the function F 
becomes infintely large. Such cases must be excluded from the present discussion. 
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calculus to be sufficient, then we must first apply our investigation 
to such functions, to which the rules are applicable without any 
limitation ; that is, to functions having the above properties. 

63. If we find a curve which is regular and which satisfies 
the conditions of the problem, then it still remains as a supple- 
ment to prove that it is the only curve which satisfies the condi- 
tions of the problem. 

For example, it is found that of all regular closed curves of 
given perimeter the circle is the one which encloses the greatest 
surface-area ; a priori, however, it is not known that a regular 
curve By eaes the problem. We know that of all polygons with 
a given number of sides and having a given perimeter the regular 
polygon has the greatest surface-area, and we thus come to the 
conclusion that the circle, to which the polygon approaches when 
the number of sides is increased, will have the greatest surface- 
area of all the closed curves; however, no one will recognize in 
this a rigorous proof, and in fact there still remains a peculiar 
artifice to prove this property of the circle. 

64. The chief difficulty in all analysis consists in giving a 
strenuous proof that the necessary conditions, that have been 
found for the existence of a certain property, are also sufficient. 
In analytical researches we make conclusions in the following man- 
ner: If the analytical quantities exist, which are required 
through the problems that have been set, then they must have 
certain properties; this gives the necessary conditions for the 
sought functions. It remains yet reciprocally to prove: If the 
conditions for an analytical object (curve, surface, etc.) are ful- 
filled, then the analytical object satisfies the conditions of the 
problem. 

We therefore presuppose in our investigations, that the re- 
quired functions are regular in their whole extent, and we seek 
the necessary conditions for the function which are given from 
the problems. Finally we will free ourselves from the limitations 
as far as it is possible, and see whether also the functions which 
have been found correspond to the conditions of the problem. 

65. The development of a mathematical idea is, as a rule, 
first suggested by a concrete instance. We assume, for example, 
the existence in nature of something which we call the area of a 
limited plane. This area we express by a mathematical formula. 
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We extend our formula and talk of the area of a curved surface. 
The mathematical formula exists. That to which it corresponds 
in nature may or may not have an objective existence. The word 
“area,” however, is defined for us, and is limited by the mathe- 
matical formula. When the formula ceases to be intelligible, 
ceases to have a meaning and to give a value, then also does the 
idea ‘‘area” cease to exist for us. We must always presuppose 
those limitations to be involved in our symbols which permit of 
the formula having a meaning. 


66. Only for regular curves do we compare our integrals; 
for such curves alone have they a meaning. Among this class of 
curves we seek one which gives a maximum or a minimum value of 
our integral. And when we put our theory into practice we as- 
sume the zon-existence of quantites other than those which our 
theory has actually compared. Here we run a risk. 


It may be that in some particular problem we have assigned 
a certain role; it may be also that, as far as our theory goes, we 
are correct in assuming the possibility of the existence of all the 
regular curves that are compared with one another and that their 
roles relative to one another has not been misstated. But it may 
be that there exists in nature the possibility of quantities other 
than those defined by our definite integrals along regular curves, 
and these quantities may have the same essential properties rela- 
tive to the problem in question as our various definite integrals. 
It may be also that to one of these quantities nature has assigned 
that very role which we have been seeking among our definite 
integrals. 

When we apply any mathematical theory to objective reality, 
we make assumptions in the way of continuity, differentiation, etc., 
regarding the possibilities which are permitted in nature. The 
question arises, do our hypotheses include all possibilities? 


67. We may emphasize the fact that in the development of a 
general theory, as a rule its scope is not determined beforehand. 
The quantities and functions to which we must apply the opera- 
tions involved are named @ Avior, but formule are developed on 
the supposition that the operations involved are feasible and have 
ameaning. The scope of the formule is afterwards defined by 
the territory in which all the steps involved have some significa- 
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tion, or by the exclusion of any realm in which they would be in- 
capable of interpretation. 


68. We will now prove some important properties of the func- 
tion / (Art. 62). In the problems which we have discussed the fol- 
lowing is to be observed: the value of the integral, which is to be 
a minimum, depends in all cases only upon the form of the curve 
which is to be determined, not upon the manner in which x, y are 
represented as functions of a quantity ¢. 


For example, if in the first problem we write the integral in 


the form 
ay 
1 dy : 
fo aj 1+ (2 ax, 
Xo 


then / is exactly equal to x, and it is clear that the value of this 
integral is the same as it was for the previous form (Art. 7). 


If we write for ¢ any function of another quantity r of such a 
nature that to the values 4% and ¢, of ¢ the values 7, and 7, of 7 cor- 
respond, and that the curve with increasing 7 will be traversed in 
the same direction as in the first case with increasing 7#, then the 
integral must remain unaltered, if it is to be independent of the 
manner in which x, v are represented as functions of the quantity 
t; that is, we must have as the integral / of Art. 62 


qh, Ty 
dy \ j dx ee 
t) fF 295 7h ae -{F Nee ate Ce 


The simplest function of this kind that we can write for Z,is ‘=r, 
where £represents any arbitrary but fositive quantity. Hence 
considering x, y as functions of 7 in the left-hand side of 1), we 
have 


a Ty 


fren Gh Fit ten | Pm g 
Z 


0 To 


aS 
xe 
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Ty, Ty 


a a da dy\ aa) 1 dx AD ga 
) Sao (a= see, ; 
2) fe ere cae dri : J Mar car a Ei drs : 


To To 


Since this equation must be true for any arbitrary positive 
value of £, which however is not necessarily a constant, but may 
be any continuous positive function, it follows that the functions 
to be integrated must themselves be equal for every positive value 
of £, and consequently 


: dx av) : “( , 1 dx 1 & 
Fax, err | meee Care ar 7 


or, writing £=1/k. 
3) F(a.y, kat’, ky’) =k F( x,y, 2,2"). 


That is, if the integral /is to depend only upon the form of 
the curve (or in other words, upon the analytical connection be- 
tween «and vy), then F(x, y, x, y'), with regard to x' and y’ 
must be a homogeneous function of the first degree. ‘This con- 
dition is also sufficient to assure that the integral depends only 
upon the form of the curve; for consider x, y first expressed as func- 
tions of a quantity ¢ and then as functions of a quantity 7, and if 
these functions are of such a nature that the curve is traversed 
from the beginning-point to the end-point when ¢ takes all values 
from 4 to 4,, and 7 all values 7, to 7,, then we can write dt/dr=k, 
if increases at the same timeas7. Since 4is a positive quantity, 
the correctness of the expression 2) follows from the existence of 
3) and at the same time also the correctness of 1). 

It follows also that 


OF (x,y, kx', ky')  ,0F (x, y,%1,y') _OF (4, 9,2',7’) 
O( kx’) O( kx’) Ox’ 
BE ae A oa Nea: 


In the same way the partial derivative of F with respect to 


its fourth argument is invariantive and may be denoted by 
Fy x y, gay. ). 
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69. The condition that F(x, v, x’, 7’) must be a homoge- 
neous function of the first degree with regard to x’ and 1” is gen- 
erally expressed in another manner. In fact, it is nothing else 
than the condition of integrability of F. For if #( x, 1, x’, »’) dt 
is to be an exact differential, so that, say, F(4, v,x', v')=d¢, then 
the equation 


F(4,9',2',0' \=(0b/0x) a’ + (06/01) y' (06/02) x” (0P/dy' yy" 
must exist identically. 


Since no second differential quotient is present in F, it fol- 
lows that 0¢/0x’=o and 0¢/0y'=o, /. e.,¢ does not contain ex- 
plicitly x’ or 7’, and therefore 


F(a, y, 2, 9" )~—(0b/0x) a! --(0G/0 ¥) 9". 


But this is nothing more than that / is a homogeneous function 
of the first degree in +’, 1”. 


This is everywhere the case in the examples given in Chap. I. 


70. If the curve is of such a nature that one may regard the 
one coordinate as a one-valued function of the other and in such a 
way that for every value of x between two limits x and %,, there 
corresponds only one definite value of y, and that x continuously 
increases when we traverse the curve from the beginning-point 
to the end-point, then we may choose for 7 the quantity ~ itself, 
and therefore write the integral in the form 


ay 
4) fz { F(x, 9,1,dy/dx) dx, 
X 


as it is usually written. 


71. This representation is not always true, since the above 
conditions which are necessary are not always fulfilled; for ex- 
ample, in the fourth problem of Chapter I we must distribute the 
yet unknown curve into several parts, and this is not always con- 
venient. 

On the other hand, a representation such as given above is 


always possible, if we introduce the quantity /, since one could in- 
troduce as the variable ¢ the are s of the curve measured from the 


60 CALCULUS OF VARIATIONS. 


beginning-point. Besides in the form 4) it sometimes unavoid- 
ably happens that dy/dx and consequently F becomes infinite 
within the limits of integration; on the other hand it is generally 
possible so to choose / that this is not the case. 


For these reasons, in spite of the fact that many developments 
become more cumbrous, it is preferable to treat the integral / in 
the form 


hy 
a SFlx ys x,y") dt; 
ty 


for on the other hand its great symmetry overbalances the fault 
just mentioned. 


72. Analytical condition for F(x, 4’, x’, y’). 
In the relation ( Art. 68) 


F(a, y, ka, kv )=k F(a, y, x’, 9’), 
write £=1+/h, then is 
Fi[a,y,(1+A)2',1+4)97']=4+4) F(x, y, x94’), 


wy (OF OF , : 
Fa 3,7 * + or A+hX....)=F+LAF, 


or, 


where 
FEF (a, y¥, x’, 4"). 
Therefore equating the coefficients of /: 


Nee Weg coe 
BSF ag Tag [1] 


which again is the condition of homogeneity. 


73. Differentiate the above equation [1] first with regard to 
#' and then with regard to »’, which is allowable, since F is a 


: f t : . 
regular function, and 2’, y’ vary in a continuous manner, and we 
have 


a) er ee el J 9 
Ox” * Oy'dx' 4 i / 
2 
B) OF Wise oF sa , ( [2] 
Oxdy” dy 
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Hence, from a) 


Cr. CF ', , 2, 1 

Ce gwen eo re 
and from 8) 

CF i oF joa / af nN 

x/dy" | dy? 7 i el ae a 
therefore 


CLEC) A a 
ox” dx'dy" ” Oy ane ¥ * J 


and, if #, denotes the factor of proportionality, we have: 


er Poe oa 1, OF ! : 
ayn Is ax'ov’ "Oy! —f\x ays oy a =e", [3] 
and consequently 
ar er er 
Ox” — dx'dy' — ay” F 
Rn ta 1p ae As 
y 2 ay a 2 
F is of the first dimension in 7’ and 7’; _ 59 are of the di- 


PF BF BF 
” Sy daldy” 3:2’ 


in z and y’,; consequently F, is of the dimension —3 in x’ and y’. 


mension o in x’ and y’; , are of the — 1st dimension 


This function 7, plays an exceedingly important réle in the 


whole theory. 
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CHAPTER V. 


THE VARIATION OF CURVES EXPRESSED ANALYTICALLY. 
THE FIRST VARIATION. 


74. In Chapter II we considered examples of special variations. 
The method followed provided for the displacement of a curve in 
one direction only, in the direction parallel to the X-axis, and is 
consequently applicable only to the comparison of integrals along 
curves obtained from one another by such a deformation. 

We shall now give a more general form to the variations em- 
ployed and shall seek strenuous methods for the solution of the 
general problem of variations proposed in Chapter I. After de- 
riving the necessary conditions we shall then proceed to discuss 
the sufficient conditions. In order to develop the conditions for 
the appearance of a maximum or a minimum of the integral 


L 
1) vA = SFla, coe a”) ae, 
hy 


it is necessary to study more closely the conception of the varia- 
tion of a curve and fix this conception analytically. 

By writing instead of each point x, y of a curve (presupposed 
regular) another point ++ €,4-+7, we transform the first curve 
into another regular curve. This second curve is neighboring the 
first curve if we make sufficiently small the quantities € and 7 
which like x and y we consider as one-valued continuous functions 
of 7. 


75. The following is one of the methods of effecting this re- 
sult. Let € and 9 be continuous functions of ¢ and also of a quan- 
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tity &. We further suppose that € and 7 vanish when £—o for 
every value of ¢, for example 


E—ku(t); n=kv(t), 
w and v being finite and continuous functions of 4 


The functions # and v and consequently also € and y are sub- 
ject to further conditions. It is in general required to construct 
a curve between two given points which first may be regarded as 
fixed. Later the condition of their variability may be introduced. 
Consequently we have to consider only such values of f that ¢, 7 
and consequently #, v vanish on the limits. 


If for x, v we write r++, 1+, then for x’, v’ we must write 
a +€&", y'tn’. Further, the function P(e ', vlna eb Wl ay) 
must be developed in powers of €, 7, €’ andy’. For the conver- 
gence of this series, it is necessary that é,y, €’ and 7’ have finite 
values. 


Now, if we write 
E=k sin t/k"; n=k cos t/k', 
then we have 


a d: : 

a = | came Oe ae We he Sie 
so that, whereas € and 7 have infinitely small values for infinitely 
small values of &, the quantities ap a vacillate for #=1 be- 


tween +1 and —1 and become infinite for #>>1. We shall conse- 
quently consider only such special variations in which w and v 
are functions of ¢ alone, and which with their derivatives are finite 
and continuous between the limits 4,and 4. We thus restrict, in 
a great measure, the arbitrariness of the indefinitely small variations 
of the curve, and thus exclude a great many neighboring curves 
from the discussion. However, there exist among all the possible 
neighboring curves also such which satisfy the above conditions, 
and with these we shall first establish the necessary conditions and 
later show that the necessary conditions thus established are also 
sufficient for the establishment of the existence of a maximum or 
a minimum value of the integral. (See Arts. 134 et seq.) 
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76. We have instead of ove neighboring curve a whole bun- 
dle of such curves if we make the substitutions 


x j) # +e€, 
y | vten, 
x! ge Bees, 
y' lig’ te’, 


and let ¢,a quantity independent of the variables in F' (4, y, x’, y’), 
vary between +1 and —1. 


The total variation that is thereby introduced in the integral 
of the preceding article is 
t, 
pen Al={ Fla+e E,vien, a +e€', y' ten’) dt, 
ty 


which developed by Maclaurin’s Theorem is 


h 
LG OF . , OF OF »,, OF ,| | 
= [irs a op aa ®t By + ( ) tae 
h 
Further (see Art. 25) 
armed RTH. 
hence, equating coefficients of e, 
t, 
oF OF OF » , OF , 
2) sf ae Fn es Bala 
Ly 


fete fae 
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so that 2) becomes 


2) = fie oS -2($ -yle+[2 oy ai oy rr t 4 


to 
oF C) ae 
= 7 aeer Pra 
or 
h, 
3) 7 de 
bo 
where 
od (ar 
Ox Ox)’ 
emer) (2) 
a ay Oy] 
77. Owing to the hypotheses that x’, y’, aa Fy vary in a con- 


tinuous manner with 7 [that is, within the portion of curve con- 
sidered no sudden change enters in the direction of the curve], the 
first variation of the integral / may be transformed in a remark- 


able manner. 


We had 
C Oe ee! 
Ox dt! dax's 
and also (Art. 72) 
roy OF ,OF 
F(4, 9,2, ) =x are ag 
Therefore 
OF Paar oi ca me? ae 
Oa “yon | Oy’ Ox’ 


and differentiating oh with respect to 7, we have 


Ox! 
d oF) OF dx OF dy OF dx OF dy’ 
~ dt Ox — Oxdx’ at daydx' dt dx? dt dy'dx’ dt 
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Hence, 
ae -_ Gh « 1G \. (23 a. OF: ay). 
is Oxdv' avax' ax" dt ° dy'dx' dt 
tf . es or ff Z 
ing SF a = y"F, (Art.73), and aya! = —x4'F,, and de- 
fining G by the equation 
Ee Geek, ( dx ay 
~ Oxdy’ = Ov dx’ : dt at 


it is seen that 
i= 1'G. 


In a similar manner it may be shown that 
G3 = —x'G. 


78. Lemma. If $(t) and b(t) are two continuous func- 
tions of t between the limits t, and t, and tf the integral 


t, 
felt) Wt) de 
ty 


is always zero, in whatever manner (t) is chosen, then neces- 
sarily (2) must vanish for every value of t between t, and t,. 


The following proof, due to Prof. Schwarz, is a geometrical 
interpretation of a method due to Heine.* 

Suppose it possible that the function ¢(Z) has a finite value 
for a point ¢=2’ situated between 4 and 4. Then owing to the 
continuity of ¢(7) we can find an interval ¢’—d....¢'+d within 
which ¢(7) also has a finite value. 


We write the integral in the form 


tid bad 
fon w(t) dt= fb(2) (2) dt+ f b(2) H(A) at 
Ly Lo t'_d 
t 
+f o(2) W(4) ae. 
Ld 


* Heine, Crelle, bd. 54, p. 338. 
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The second integral on the right hand side may be written 


bad 
M SH t) dt, 
La 


where J is the mean value of ¢(7) for a value of ¢ within the in- 
interval (= @:5.4 a. 


We shall show that it is possible to determine a function (7) 
which will render this integral positive and greater than the sum 
of the first and third integrals in the above expression, while at 
the same time #(7,) = d(4,) = 0. 


4 


x? 


which represents the parabola y= 1—<, and the X-axis. 


dq? 
Consider next the equation 


\y—14 Zh yae, 


where «is a small quantity. By taking « sufficiently small, this 
curve can be made to approach as near as we wish the parabola 
and the X-axis. 
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Solving the above equation for y, we have as the two roots 
(two branches ) 


y=%\1—-2 ho NEA wee 
The branch 


2 2 
y= (1-2) + ¥(1- 2) +e 


is symmetrical with respect to the Y-axis, and for values of x, such 
that —dZxZ4d, the ordinate of any point of the curve is greater 
than the corresponding aaa of the parabola. 


For the parabola y—1 ak the integral 


q@? 
+d 
S ydax=4/34. 
—d 
It follows then that for the curve we must have 
+d 
S[¥-g) (5p Jem $a 
=a 


for |~|=d, we have y=e; and from the inequality 


<-%(%-1)+%(%-1)+6 


it follows for |%| >d, that y is positive and <e. For the lower 
branch y is negative and the curve 


ym 3-1 ay ae 


follows the parabola to infinity as shown in the figure. It is how- 
ever the upper branch which we use, since y is less than ¢, as soon 
as x passes the value d on either side of the origin. 
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Instead of the integral last written, take the integral which 
has the same value 


Pad 
Dip 2 COLON ote epee aa gawd 
{(Gtt- ge tty — oP he )ar> ge. 
bad 
Writing 
x(@)= 3 {1 — Si ee ae ss oe , 
we have 
—d ea, A 
frcoxioa farce feconions frome 
tid 
Pa itd ty 
au {xara (dt at" |x(2) at 
he faa psd 


=M'[<«](t’-d-4)+MU[ >t] 
AM eC 78), 
where 17’, Mand "are mean values of (7) in the respective in- 


tervals and where [<e] denotes that the quantity that stands 
within the brackets is less than e. 


It is seen that by taking € sufficiently small that the sign of 
Z, 
the integral f¢ (¢) x (¢) dt is determined by that of 47 4/3 dand 
% 
consequently this integral is different form zero. 


Instead of the function x(z), write 


wo—(FaAy (Rep) 


where # and 7 are positive integers. 
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We see that ( 4,)--o=v(4,), and as above, it follows that 


zh, 
f d( ¢) W 4 )dto. 
La 


Hence, on the supposition that $( ¢)o for a point of the curve 
along which we integrate, it follows that a function (7) can be 
found which causes the above integral to be different from zero. 


But as this integral was supposed to be zero for all functions 
wW( 7), it follows that we must have ¢(7)-o for all values of ¢ be- 
tween t, and #,. 


79. In the expression 


A/ = €8/ 4 5 ee er 
ere Teo 


unless 67 and « always retain the same sign, it is necessary that 
87 be zero in order that A/ be continuously negative or continu- 
ously positive; 7. e., in order that the integral / be a maximum or 
a minimum (see Art. 26). 


Substitute for G, and G, their values in terms of G from Art. 
77, in the expression for 6/7 of Art. 76, and we have 


z 


are Pict oF ; oF fs 
Teed cee (eee nat +|@ 98 Hol ao i 
to 


If we suppose that the points /, and A, are fixed so that 
€=o=7 for them, then the boundary terms vanish. Further, since 
y€—x'n is an arbitrary and continuous function of 7¢, it follows 
from the above lemma that, in order for 8/ to be zero, G=o for 
every point of the curve within the interval 4....4. G can not 
have a finite value different from zero for isolated points on the 
curve, since this portion of curve must be continuous in order that 
the integral may have a meaning. 


The differential equation G-—o of the second order is a ne- 
cessary condition for a maximum or a minimum value of J,and 


CALCULUS OF VARIATIONS. 71 


well afford the required curve if such curve exists. We note 
that it is independent of the manner of variation, as the quantities 
€ and 9 do not appear in it. 


From the relation (see Art. 77) 


hy 
8/=f (G,E+ Gm) dt =o, 


fy 
it follows that 


Ly 4 
f Gédt+f Gndt=o. 


Among all possible variations there are those for which y=o, 
and consequently 


t, 
f G,édt=o. 
ty 
As above we have then 
G,=0, 
and similarly 
G,=0. 


Further, if we multiply y’G—G, and —x'G—G, respectively 
by + and —x’, we have by addition 


(y?+2")G=0, 


and as x’ and »’ cannot both vanish simultaneously, it follows that 
G=o. Hence, the equations G;=o0, G,=o on the one hand, and 
G=o on the other, are necessary consequences of one another. 
The equations G,=o=G, are often more convenient than 
G=o, especially is this the case if the function / does not con- 
tain explicttly one of the two quantities x and y. If x, for instance, 


is wanting, then fe o,and from 
NOES Oo OE ts. 
ew Breer, or 


it follows that oF =. constant. 


Ox 
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80. ‘The curvature at any point of a curve is denoted by 


? ee ee a ae 
ae —. t Uy 
pe 


and owing to the equation 


2 2 
6 = 0= 3 (2 y"—2'9"), 
we have 
CF CF 
1 dydx’ dxdy’ 
po Lets PA 


an expression which depends upon x, y,x’, y’alone and not upon the 
higher derivatives. 


/t is thus seen that through the equation G=o,a definite 
relation is expressed between the curvature of a curve ata 
point, the coordinates and the direction of the tangent of the 
curve at this point. 


81. Leta point / on the curve be transformed bya variation 
into the point P’, and let the displacement PP’ be denoted by v; 
further, let the components in the x and y directions be € and 7, 
while wy and w, denote the components of this displacement in the 
direction of the normal and the tangent to the curve at the point P. 


Y 


Let A denote the angle between these directions and let the 
direction cosines of the normal be denoted by 


OE dy 
dt dt 


ary and Be 1. @., BY = and a 
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Then from analytical geometry, 


Wy=€ cos 44-7 sin A= eet yn 
Vary y? 


Wy=n cos \—€ sin A= eal er wp 
V awry yy 


and therefore 
_ XW y Wy | 


Vieng? 


_ Wet x Wy | 
Vary 


and Woy twy= O49 
These expressions substituted in the formula for 8/(Art.79) give 


ty OF ,aF Vt, 
{ F Wy oy ames Ox’ 
eC” | Jaa Veneto h 


C) 


From this it is seen that only the component of the variation 
which ts in the direction of the normal enters under the inte- 
gral sign. 


82. By means of the formula below we will prove that the 
variation in the direction of the tangent brings forth only such 
terms for the first variation that are free from the sign of in- 
tegration. 


As in Art. 76, write 


t 
oF OF »z. oF oF 1) 
ae weed meas ae Bi 
sr— | ( 3 OE aaa e vie ay) ope d: 
hy 
Pitt ae ea ; : dx ay 
and, substituting in this expression f=v— H=v yet we have 


h 
arm [oS ae ty ae) * ap ail ae) * Bra (ae 
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ae that 
hy 


OF d|{_ dx\ [aF_ dx dz d(2F\ y, 
(x FAG Ogee ox” cal -{e ds Sas) 
ho ty 


it is seen that 


sraifio 22 [ee weet) oeree oF \ bee 


ds \dx adit\0dz' ds dy dt\dy' 
4 
; [2% 22,2, ody 
Ox! ds dy’ ds 
uA 
OF dx oF eZ | 
~ | 6i-# n)dt+ oa) ds ‘= oy’ Cds 
by 
But a : 
Pah ap ey ee ee en 
bie a Ea eae 4 as 


so that everything under the sign of integration drops out, leaving 


4, 
in ay? F - a? | 
Hence, if we make a sliding of the curve by the substitution 
a+eé, 
alle a ae 


and resolve this sliding into two components, of which the one is 
parallel to the direction of the tangent and the other is parallel 
to the direction of the normal, then the result of the sliding in the 
direction of the tangent is seen only in the terms which have 
reference to the limits, and all these terms are exact differentials 
under the sign of integration, while the effect due to a sliding in 
the direction of the normal is shown in the formula of the preced- 
ing article. 


83. ‘The expression for the first variation has been obtained 
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on the hypothesis that the elements of integration have for each 
point of the path of integration a one-valued meaning. In case 
the path involved discontinuities, it could be resolved into a finite 
number of portions of regular curve, and along each portion 5/ 
would have a meaning similar to that of the preceding article. It 
is assumed, then, that the required curve, which is to furnish a 
maximum or a minimum value of the integral, is regular in its 
whole trace, or, at least, that it consists of regular portions of 
curve. In the latter case we shall at first limit ourselves to the 
consideration of one such portion. Within this portion of curve 
not only x, y but also x’, y’ will be one-valued functions of ¢. This 
assumption is already implicitly contained in the assumption of 
the possibility of the development of A/7 by Taylor’s Theorem; 
for otherwise the derivatives of F according to x’ and »’ for the 
curve which has to be developed could not be formed. 

‘That these assumptions have been made is due to the fact 
that otherwise the curve could not be the object of a mathemat- 
ical investigation, since there are no methods of representing ir- 
regular curves in their entire generality. If therefore one is con- 
tented with the rules of differentiation and integration, he must 
extend these considerations over only such functions to which the 
rules may be applied, that is, to the functions having the proper- 
ties above. "There are many problems in geometry and mechanics 
for which the above hypotheses cannot be made. 

84. The following problem proposed by Euler illustrates 
what has just been said: 

Required a curve connecting two fixed points such that the 
area between the curve, tts evolute and the radi of curva- 
ture at its extremities may be a minimum. 

The analytical solution of this problem is the arc of a cycloid, 
if indeed there exists a minimum. We shall now show that such 
is not the case. For join the two fixed points 4 and B by a 
straight line which divide into 7 equal parts, and draw alternately 


A 


above and below the line 2 semi-circles having the » parts of the 
line as diameters. 
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All the radii of curvature of each semi-circle, ¢. e., of each por- 
tion of curve which is to be a minimum, intersect on the line 4 B 
and it is evident that 


3 


n cae «AB 
2 ~ 82 


must be a minimum. 


If we increase the number # sufficiently, we may make the 
above expression become arbitrarily small; and in the limit 7 = 
the curve will tend to become the straight line 48. From this it 
is evident that there is not present a minimum surface-area. 


85. ‘The same result would have been obtained, if instead of 
the straight line 48 we had taken the arc of a cycloid through 
these points, and had then drawn a system of small cycloids 
having their cusps along the large cycloid. (See Todhunter, Re- 
searches in the Calculus of Variations, p. 252.) ‘The reason that 
a minimum is not given through the large cycloid is due to the 
fact that such a minimum is offered by an irregular curve, and that 
this irregular curve is not included in our analytical research.* It 
follows that our assumption made regarding the regularity of the 
curve is out of place and leads to something untrue. 


But in spite of the not improbable possibility that the curve 
which is to satisfy a given proposition is irregular, we must make 
the hypothesis that the curve is regular, since we come to analyt- 
ical differential equations only by limiting our investigations to 
such regular curves, and the most general theory of functions 
teaches that in turn through these differential equations are de- 
fined the analytical functions which in their whole extent have ex- 
isting derivatives. 


86. To avoid any misunderstanding, we repeat what we have 
already said in the previous Chapter: it is not asserted that 
there is anything in the nature of the problem whereby one may 
@ priors conclude that the required curve must be regular. Hav- 
ing these hypotheses, we fix our ideas and draw deductions. After 
the solution of the problem has been effected, we have to make in 


* See also Moigno et Lindeléf, Calcul de Variations, p. 252. 
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addition a special proof that the derived curve has all the required 
properties, and that this curve is the only one which has them. 


The chief difficulty in all such problems, as we have shown 
above in the special problem of approximation (or of the passing 
to a limit), consists in showing that the regular curve that has 
been found, found indeed from the necessary conditions, also at the 
same time satisfies the sufficient conditions, and therefore satis- 
fies a/Z the requirements of the problem. 
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CHAPTER VI. 


THE FORM OF THE SOLUTIONS OF THE DIFFERENTIAL 
EQUATION G=o. 


87. Before we proceed to the development of further condi- 
tions for the existence of a maximum or a minimum of the integral 
hy 
Taf F(a y,2, 9) dt, 1] 
ty 
we shall endeavor to investigate more closely the nature and form 
of the differential equation Go. 


We assume that a curve satisfying the differential equation 


=0, [2] 


= OF a. OF (oor _ 1 ax 
“Gxdy' dyda'  **\* ae 7 az) 


for which /, is different from zero, is known. Let 4 be the 
initial point of the curve, and let 44’ be the direction of the curve 
Y at 4. We suppose that the differen- 


4 tial equation G—o takes|its simplest 
form, if we regard one of the coordi- 
a nates as a one-valued function of the 


other. In the integral / above, the 
dependence of the quantities 7,y upon 
the quantity ¢ is subject only to the 
condition that a point is to traverse the curve from the beginning- 
point to the end-point, when 4 continuously increasing, goes 
from 4 to ,. 
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In an infinite number of ways we may introduce in the place 
of ¢ another variable +r, where 


t=f (71). 


It is only necessary that the function £ be so formed, that with 
increasing 7 also ¢ increases. In place of 7 we may reciprocally 
introduce again 

tT=$(7 ). 


The form of the integral / and of the differential equation G=o 
does not change with these transformations. 

Under certain conditions we may choose for ¢ the coordinate 
% iself as independent variable, this being the case when on trav- 
ersing the curve from the initial-point to the end-point, x contin- 
uously increases. In particular, we may take as the X-axis the 
tangent at the initial point 4 and take the direction of the curve 
as the positive direction of the X-axis. Since we consider only 
regular curves or curves composed of regular portions, it follows, 
if the point P traverses the curve starting from the point 4, that 
its distance from the normal at 4 continuously increases for a cer- 
tain portion of curve. Hence for this portion of curve, if we take 
the positive direction of the normal at 4 as the positive Y-axis, 
there is only one value of y for every 
value of x Consequently for a definite 
portion of curve we may always assume 
that, by a suitable choice of the system 
of coordinates, the second coordinate 
may be regarded as a one-valued func- 
tion of the first. We have therefore 
only to make a transformation of coor- 
dinates. 

Let the coordinates of the new origin of coordinates be a, 3, 
and further let 


x=—aiguig'y, y=—b+ hut h'v, [3] 


where « and wv are the new coordinates. 
If \ is the angle between the X-axis and the w-axis, we have 
the well-known relations 


g=cos A, A=sin \, g’=— sin A, h’=cos d. [4] 
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The integral 7 becomes then, since « may be regarded as the 
independent variable, 


u 
r= {| a+gu+g'v,b+hu+h'v,g+g' 2, h+h' 2 Nau, 
oO 
which we shall for brevity denote by 
u 
adv 
I -{r(« 0, 2 \du. [5] 
oO 


If we further write oe =v, then [5] becomes 


u 
l= f J (4, 2,v' )du. [57] 
Oo 


We have a differential equation to determine v as a function 
of wu, if we apply to this integral the same methods as were used 
in Arts. 74-80 of the last Chapter. 

Let the curve be subjected toa sliding in the direction only 
of the ordinate v, and therefore write v+v in the place of v, where 
v is a very small quantity which vanishes at the end-point and the 
initial-point of the portion of curve under consideration. The in- 
tegral which has been subjected to variation is 


rear f(w 04, oe £2) tu 


We next develop 4/ according to powers of v and =. - The 


aggregate of the terms of the first dimension is 


r= || + LB) de, [6] 
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or, since 
af do _ (5 Of) 5d 9, 
ov du du\” dav’ du ov' 
we have 
d @ af \* 
wf 2 genes Li du [a4 L : [67] 


The quantity in the square brackets vanishes, because v=o on the 
limits. Further, we must have 


é/ = 0. 


Since v is arbitrary, subjected only to the condition that it must 
vanish on the limits, it follows from the lemma of the preceding 
Chapter that 


Ec) den! ae 
du ov ov 
or 
af du’ Se, OP oe eee - 
Ov? du a ouon ee Ouov ov [2°] 


88. If one of the coordinates can be regarded as a one-valued 
function of the other, the equation [2¢] may take the place of the 
form [2] for G=o. 

We shall now show that the quantity 2 f which enters in [22] 
is identical with F,, provided that in the function F(4,y, 2’, 9’) 


xand y may be regarded as functions of w alone. 


Since f(u,v, )=Flat+gutg'v, bt hurh, gtg'v,h+h'v') 
=F (x,y, x',7’); 
it follows that 
Of x OF h', 
Ou - oo an ay’ 
and consequently 
ar = OF cps h' +5 a A’, 
aut ~ Ba? azoy ©? 
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On the other hand by its definition F, was determined by any of 
the relations : 


OEE = ogee SOE 
Ox“ *7 3 xfay 


From this it follows that 


OF 


ay? — ra x, [7] 


Fixes 


a7 = (eg? yeh xy +h x) F, 
=e yh a }F, 
=({gh—-h'g YF 
= {—sin’A—cos*A}?F; ; 


or finally, ‘ 

2 

os oe [3] 
Hence [2¢] may be written 
du’ ct ae or Of 
ae due as du dv’ oe Oudv ad a 
Since we have 
/_ do 
~~ au’ 

and J (u,v,v)=F (4,9, 2',y’), 


where x,y are determined in terms of w,v from [3], it follows 
that 
dy @F dv 37F OF _ : 
Fs at Boad du + Budd — Bo ~* 7] 
89. Inthe theory of differential equations it is known that 
every differential equation of the form [2°] may be integrated in 
the form of a power-series of the independent variable w. 
As a special case we have the following : 


Suppose 1) that at the initial point of the curve represented 
by the power-series which ts to be formed, we have 


U=0,0=by, 


where b, is an arbitrary constant ; 
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2) that the direction of the curve at the initial point ts deter- 
mined by the arbstrary constant 


Bee os 
au = €Or 
then v for sufficiently small values of u may be expressed in 
the power-sertes 

O=O, 4-05 Wes cky [9] 


where we have assumed that F,is different from zero at the 
initial point (0, &). 

The second and higher derivatives of v on the position 
(0, &, Uo’) may all be derived from the differential equation [2°]. 
Hence, in [9] we have v as a power-series in «, whose coefficients 
contain, besides the constants had in each problem, only the two 
arbitrary constants & and v,’, which change from curve to curve. 


90. If we substitute the expression for v given by equation 
[9] in the formule [3], we have x and y expressed in terms of x. 
In these expressions there appear the constants g, g’, h, h’, which 
depend upon A and also upon the coordinates a, 6 of the origin of 
the wz, v system of coordinates, and the two constants of integra- 
tion 4 and v%, defined in Art.89. These latter constants vary from 
curve tocurve. In these formule, just as in Art. 89, wecan ascribe 
only small values to the quantity 2. 


We know, however, as is seen in the theory of functions, that 
if a curve is given only in a small portion, its continuation is 
thereby completely determined. We therefore need to know the 
curve only for indefinitely small z#’s in order to be able to follow 
its trace at pleasure. 


The coordinates x, y of the curve may be represented as func- 
tions of ¢ and two arbitrary constants a and B. Instead of «, we 
may introduce an arbitrary function of another quantity, if only 
this quantity increases in a continuous manner, when the curve is 
traversed from the beginning-point to the end-point. As already 
mentioned, the two constants of integration vary from curve to 
curve. If we determine suitably these constants, we can compel 
the curve, which satisfies the differential equation G=o, to pass 
through two prescribed points. 
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In this manner we have aclear representation of the manner 
in which the analytical expressions giving x and y are derived; 
a and y are found in general from the equation G=o in the form 


a4=¢ (4, a, B), y= (4, a, B). [10] 


At the same time it is seen that up to a certain point, at least, x 
and y are one-valued and regular functions of ¢ and of the two con- 
stants of integration a and £, so that eventually we can also differ- 
entiate with respect to these two constants. 


91. It seems desirable here in connection with what was 
given in Arts. 89, 90 to consider the exceptional case, v#z., the one 
in which 

CF OF Sis Cr oF 


=> sin?’ — aay sin \cosA ++ ay? 


— — 2 
r,) gn 1 Ox” cos [8] 


is equal to zero for the origin (w=0,v=—6,) of the curve which 
satisfies the equation G=o. 


We shall see that this is only an exceptional case by showing 
the following : 


If we draw around the point (wo, v=&) a small circle, then 
this circle may be so distributed into sectors that within each sec- 


tor oe 


au is not equal to zero. For we may regard the radius of a 


sufficiently small circle about the initial point (w=0, v=4,) of the 
curve in question as the initial direction of this curve. If for v 
we write in [8] the power-series given in [9], we have, by putting 
F,=0, an equation for the determination of w’, that is, the quan- 
tity which fixes the initial direction. This equation has either no 
real roots, and then there will exist no curve starting from the 
point (wo, v=), or F, vanishes for single a's, and then the 
radii determine separate sectors. Within these sectors curves may 
be drawn starting from the point (w=o, v—4,) in every direction, 
for which /; is different from zero. Consequently one can always 
assign limits for v% within which the corresponding curves, satis- 
fying the equation G=o and starting from the point (w=0, v=4,), 
have at the origin, at least, an F, different from zero. 
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92. Finally we shall show that the curves starting from the 
same point (w=0, v=4,) which satisfy the equation G=o lie com- 
pletely separated from one another at their initial point. 

If we draw a small circle around the point (%=0, v=), 
then on its periphery we can easily determine the point #,v in 
which it is cut by one of the curves in question. For let p be the 
radius of the small circle, so that 


2+ (v—by=ph [11] 
Writing for v the power-series [9], we have 


P= Oa) Cy es 
or 


PHY VA? ee) cd cs 


We may revert this series and have w expressed as a function 
of p, so that 


1 ! 
“4 + Se 
Vinge pP+(ph 
and therefore [12] 
ve b en ae + + i 
Ta com p + (p)2 


These series are convergent for all p’s within a certain limit p), 
so that therefore w and v, the coordinates of the point to be deter- 
mined upon the periphery of the circle with the radius p, are 
uniquely found for all values of p<(p,. Consequently at the be- 
ginning, at least, the curves which belong toa sector in reality lie 
completely separated from one another. 


93. The form of the differential equation G = 0, where s 
ts introduced as the independent variable instead oft. Tf we in- 
troduce instead of ¢ another variable r by writing ¢ equal to a func- 
tion of tr, we arrive at the same differential equation G=o. It 
is usually advantageous to introduce the length of arc s as the 
independent variable. 


Since (Art. 68) the derivatives of the function / with respect 
to its third and fourth arguments are invariantive, we have ( writ- 


ing k= see es Cie formule of Art. 68) 


Var4 yz ds 
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a =. (29,42) 

Ce 4, I, Fo ze) 
ds 

a ay 

oy 10 aya) V)= (2) F(a», & 2), 


From this it is seen that of , sa sth are independent of the manner 
in which x and y are expressed as functions of #, and depend only 
upon the point in question of the curve and the direction of the 
tangent at this point. We have at once 


OF _ Op (yy, 2,2) 4, 
Ox’ dy 9 dx a dy 9 Ts’ ds ds 
ds ds t 
and since 
re OF (x,y, 2,7’) 
at ara 
aly Ox’ ov 
it follows that 
Vo ocd te (Yew 
Nae) > ae jax dy \* ds’ ds 
adsds ads ds 
If further we write 
oh dx dy\ dx + ay dx dy 
ax Bi (enh ds as ast 12975 ds 
do 
ds ds 
we have 
ax o\ (4) = (+ ax a). 
Man Gy diNdel —°\*9 Gs! ds 
Hence the equation G=o becomes 
3 ( ax o) _ o ax &) 
F — pals ee 
pony NOUS as) ame VOT 5 as 
ds 7° "ds 


Ba Bae Fle Fe Bl 
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94. From the above equation the second and all higher deri- 
vatives of « and y with respect to s may be explicitly expressed in 
dx a: 
ter re ee ean 
ms of 4, y¥, 7) = 
For, from the relation 


el a 


it follows, through differentiation, that 
2 
dx ax dy dy - [4] 


Ge ge Uaggrgan 


If, for brevity, we write 


oh ( ax %) o ( dx dy 
Wa OK OI Nias 2 Ie De ax ay 
ang \’?' ds’ ds! 3, 40% ENED sas 
ds 7 °s 
ae dx dy 
=H (x5, ds’ ds]” 


we may write the differential equation of the last article in the 
form: 


de dy) (dy dx ded) _77(,y, y, 42,9 
Fx FF dsds dsds* =o ID Ts’ ds) 
With the aid of [#], we have 


dix F( dx Y)_Y a dx 2), 


ds \™" a3 dsl ds \~' ds’ ds - 
tt 

dy de) __ & Fy dx dy 

Fa Fl 29 FF) = Flan FP). 


It requires no further explanation to show how from these 
relations one can express the third and higher derivatives of x and 
: : ax dy 
— and =. 
y with respect to s in terms of 2, y, Wa and | 


95. If, then, /, nowhere vanishes, and like / is a continuous 
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function of its arguments, and if HY never becomes infinite (see 
2 2 
Art. 149), it follows that ve and she can never become infinitely 


large, and are also continuous functions of the arc. 


It follows that the curve has no singular point within the in- 
terval in question and that the curvature nowhere becomes infi- 
nitely large. This may be shown in the following manner: Let 
the points %, 7) of the curve correspond to the value s, of s, then 
owing to the equations [2] of the preceding article, the curve in 
the neighborhood of this point may be represented by the equa- 
tions 

H=AXy+A(s—sP+...., 


Y=. t+ B(s—S)e+..--, 
where the constants 4 and & do not vanish simultaneously. 
When the values of x and e derived from these equations are 


substituted in 
zB) 
(F + ds =e 
it follows that 


Lp A) s— 5,7 Asst" ot ven ng 


and since this equation is true for all points in the neighborhood 
of %, %, it is seen that 

A,=A,=. .=0, 
and that further 

p=1, 474 87=1. 


Hence the coordinates of every point of the curve situated in the 


neighborhood of 4, 7) may be represented through the regular 
functions 


t= %y+A(s—s))+....,; 
V=Io+ B(S—SH)+...., 


where 4 and # do not simultaneously vanish. Since this is true 
for every point 2%, 7, it follows that the curve can have no singu- 


lar points. Hence also the quantities x’ and y’ can not both vanish 
at the same time. 
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CHAPTER VII. 


REMOVAL OF CERTAIN LIMITATIONS THAT HAVE BEEN MADE. 
INTEGRATION OF THE DIFFERENTIAL EQUATION G~o 
FOR THE PROBLEMS OF CHAPTER I. 


96. In the derivation of the formule of Chapter V, it was 
presupposed that the portion of curve under consideration changed 
its direction in a continuous manner throughout its whole trace ; 
that is, 2’, y’ varied in a continuous manner. We shall now 
c assume only that the curve is composed of 

regular portions of curve; so that, there- 

fore, the tangent need not vary continu- 

ously at every point of the curve. Then it 

may be shown as follows that each por- 
tion of curve must satisfy the differential equation G=o. For if 
the curve consists of two regular portions dC and CB, then among 
all possible variations of AZ there exist those in which CZ re- 
mains unchanged, and only AC is subjected to variation. 

As above, we conclude that this portion of curve must satisfy 
the differential equation G=o. ‘The same is true of CZ. 

We may now do away with the restriction that the curve 
consists of one regular trace, and assume that it consists of a 
finite number of regular traces. 


A 


97. Suppose that the function / does not contain explicitly 
the variable x, and consequently oF =o, Instead of the equation 
G=o, let us take G,=0, or 


Oi a. O5 


Dron daa 
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It follows that 


é a = constant, 


the constant being independent of ¢,; &@ priori, however, we do 
not know that oF 
ox’, 


discontinuity of 2’ and y’. Consequently, the more important is 


does not undergo a sudden change at points of 


the following theorem for the integration of the differential equa- 
tion G=o: 
Even if x', y', and thereby also the direction of the curve, 


suffer at certain points sudden changes, nevertheless, the quan- 
tities ae 0 vary in a continuous manner throughout the 
x 


whole curve for which G=o. 


If ¢’ is a point of discontinuity in the curve, then on both 
sides of ¢’ we take the points 7 and 7’ in such a manner that 
within the portionst....f’ and #’....7 
there is no other discontinuity in the direc- 
tion of the curve. ‘Then a possible varia- 
tion of the curve is also the one by which 
f...-Tand 7’....4 remain unaltered and 
only the portion 7....7' is varied. Here 
the points rt and 7’ are supposed to remain fixed, while 7’ is sub- 
jected to any kind of sliding. 


The variation of the integral 


t, 
l= fF (x, 9,2, )at, 
bo 
then depends only upon the variations of the sum of the integrals 
t / 


T 
fFlay, x', y') dt + fF (xy, x,y") dt. 
T z' 
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Since the first variation of this expression must vanish, we neces- 
sarily have (Art. 79) 


ad 7 
o= Gly ta dts fo0'e x!) dt 


7) «Be S. 


le 


Since Go along the whole curve, it follows that 


Ea =. 
Ox’ +3 a . 


The quantities € and are both zero at the fixed points + and 7’: 


and, if we denote the values that may belong to the quantity sf , 
Ee 


according as we approach the point ¢’ from the points r or 7’ by 


ZF | = [$5 | 7 
; and | =, | > 
Ox is Ox f 


the above expression becomes 


{(25]-[8 J; } + ((ST-[BT, bores 


where (£)’ and (7)’ are the values of and 7 at the point 7’. Since 
the quantities (€)’ and (7)’ are quite arbitrary, it follows that 
their coefficients in the above expression must respectively vanish, 


so that 
2-1 -(3 | wee oe |= ey 
Ox’ Jy Lox’ jy Oy Jy Ley Jy 
that is, the quantities se an a7 0a im &@ continuous manner 


by the transition from one pepviae part of the curve to the other, 


even tf x' and y' at this point suffer sudden changes. 
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This is a new necessary condition for the existence of a max- 
imum or a minimum of the integral I, which does not depend upon 
the nature of the differential equation G=o. 


98. ‘The question naturally arises: How ts it possible that 
ar ar 
dx!’ dy'’ 

@ continuous manner, even when x and y' experience discon- 
tinuities? ‘To answer this question we may say that the compo- 
sition of these functions is of a peculiar nature, viz., the terms 
which contain x’, y’ are multiplied by functions which vanish at 
the points considered. This is illustrated more clearly in the 
example treated in Art.100. The theorem is of the greatest 
importance in the determination of the constant. In the special 


the functions hich depend upon x' and y', vary in 


case of the preceding article, where oh = constant, it is clear 


Ox! 
that this constant must have the same value for all points of the 
curve. The theorem may also be used in many cases to prove that 
the direction of the curve nowhere changes in a discontinuous 
manner, and consequently does not consist of several regular por- 
tions but of one single regular trace. This is also illustrated in 
the examples which follow (Arts. 100 e# seg.). 


99. We may give here a summary of what has been obtained 
through the vanishing of the first variation as necessary conditions 
for the existence of a maximum or a minimum of the integral /- 


1) The curve offering the maximum or minimum must 
satisfy the differential equation 


_ OF OF ay ,Oxe\ | 
~Oxdy' Oy dx! F(z y )=o 


or, what is the same thing, the two equations 


OF J (Zao, 


on dF _ 4 (aF _ OF aa 
2= Ox adt\dzx’ To 


= Oy ~ dt\ay 


2) The two derivatives of the function F with respect to 
x’ and y' must vary in a continuous manner even at the points 
where the direction of the curve does not vary continuously. 
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In order to establish the criteria by means of which it may be 
ascertained whether the curve determined through the equation 
G =o offers a maximum or a minimum, we must investigate the 
terms of the second dimension in A/ of Chapter V. First, how- 
ever, to make clear what has already been written, we may apply 
our deductions to some of the problems already proposed. 


SOLUTION OF THE DIFFERENTIAL EQUATION G=o FOR THE 
PROBLEMS OF CHAPTER I. 


100. Let us consider Problem I of Art. 7. The integral 
which we have to minimize is 


L, 
= | y veFEH? dt [1] 
On a = te . 
ho 
Hence 
Fg aos ae ee Ta [2] 
and consequently 
OF yx, oF yy 
Dal! ae ag io. ae [3] 
ox Very? oy Varta y? 
From this it is seen that oF and ao are proportional to the direc- 
Es 
tion cosines of the tangent to the curve at any point 2(7), y(¢); 
and, since oF and oF must vary everywhere in a continuous man- 
x 34 


ner, it follows also that the direction of the curve varies every- 
where in a continuous manner except for the case where y =o. 
But the quantity “27+ »” varies in a discontinuous manner if 2’ 
and y’ are discontinuous; at the same time, however, y is equal to 
zero, as is more clearly seen in the figure below. 

Since F does not contain x explicitly, we may use the equation 


oF __J% 8 [4] 


G,=0, or a yee 


where is the constant of integration. Hence 
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eto} 


The solution of this equation is the catenary: 


x=a-+ Bt, 
Pees is] 


where a is a second arbitrary constant. 


101. A discontinuous solution. Jf we take the arc s as 
independent variable instead of the variable 7, the differential 
equation of the curve is 

Bie 
J Wes 

Suppose that B=o, which value it must retain within the 

whole interval 4....4. Further, since yo at the point A, it 


follows that F< cos $=o (where ¢ is the angle which the tan- 


gent makes with the X-axis), and that cos¢ must remain zero 
until yo, that is, the point which describes the curve must move 
along the ordinate /,J/, to the point 
MM, At this point & cannot, and 
must not, equal zero if the point is 
to move to 2. Hence, at 4%, there 
is a sudden change in the direction 
of the curve, as there is again at 
the point 44. The curve giving 
the minimum surface of revolution is consequently, in this case, 
offered by the irregular’ trace P,P, The case where B=o 
may be regarded as an exceptional case. T’he unconstrained lines 
PM, and P.M, 4. e., =x, and x=, satisfy the condition G=o, 
since y’'G=G,, and for these values G,=o, also for these lines, 
y#o. But G+o for the restricted portion 1,M, and is, in fact, 
equal to 1. 


B. 


O H, HM, 


102. We may prove as follows that the two ordinates and 
the section of the X-axis givea minimum. ‘This is seen at once 
when we have shown that the first variation for all allowable 
deformations is posttive. The problem is a particular case of 
Art. 79. 
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The first variation may be decomposed into several parts 
(cf. Arts. 79 and 81): 


P, 
51=— (Gu as + [3 spit Se a. 
v4 


Mm, 
OF OF) 
— | Gay ds + se ft ay], 


MM, 
—{Guas+[§ aor f+ Ber | 
P, 


Now all the boundary terms are zero, since 


OE ee Oe. I 


and therefore both are zero at the points 44 and 4, while € and 7 
are zero at /, and A. Inthe first and third integrals G=o; in 
the second this function equals unity, and if we reverse the limits, 
ds is positive, as is also wy. Hence, the first variation 8/ is 
always posttsve. 


When the arbitrary constant Bo, the curve consists of one 
regular trace that lies wholly above the X-axis. Further investi- 
gation is necessary to determine when this curve offers in reality 
a minimum. 


103. Inthe second problem (Art. 9), we have for the time 
of falling the integral 
fy 
yn 2 
= [VERE at (1) 
V4 gy+a? 
0 


That this expression may, in reality, express the time of fall- 
ing (the time and, therefore, also the increment ¢¢ being essentially 
a positive quantity), the two roots that appear under the inte- 
gral sign must always have the same sign. Since v4 4gy +o can 


96 CALCULUS OF VARIATIONS. 


always be chosen positive, it follows that V x74 y% must be posi- 
tive within the interval 4....2,. 

It might happen, however, if we express x and y in terms of #, 
that x’ and y’ might both vanish for a value of ¢ within the inter- 
val %....4. In this case the curve has at the point x, y, which 
belongs to this value of 4, a singular point, at which the velocity 
of the moving point is zero. 

Suppose that this is the case for ¢=?’, and that the corre- 
sponding point is %, 7, so that we have 


a=ax,ta(f—t')™+...., 
Y=M+b(t—t')™4+ eee ey 


where m 2 2, and at least one of the two quantities @ and 4 is dif- 


ferent from zero. 
‘Then is 


a2 yt me (a +6) (t—-P Ye + oo, 
and 
Var py? — mV e(t)P4+..... 


Here we may suppose Y a*-+ & positive. 


If now m is odd, then for small values of ¢—?2’, the expression 
on the right is positive, and hence V2? + y’ always has a positive 
sign. 

If on the contrary ™ is even, equal to 2, say, then the curve 
has at the point %, % a cusp, since here V2" + y’ has a positive 
or a negative value according as ¢> ?’ or t<?’. 

If therefore the above integral is to express the time, Vx? 4 y” 
cannot always be put equal to the same series of 7, but must after 
passing the cusp be put equal to the opposite value of the series. 
We therefore limit ourselves to the consideration of a portion of 
the curve which is free from singular points. 

Such limitations must often be made in problems, since other- 
wise the integrals have no definite meaning. Hence with this sup- 
position V #?+4 y”? will never equal zero. 

We may then write: 


“lt | alt 
poe [2] 
V4gy+o@ 
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and consequently 


OF = 1 a’ 
ae — agp ea Vat 
OF 1 y' 


oy V4gy+a Vatpy? 


From this we may conclude, ina similar manner as in the first 


example, that CLL are proportional to the direction cosines 


Ox’ Oy’ 

of the tangent of the curve at the point x, y. Since now ae oF 
x’ Oy 
vary in a continuous manner along the whole curve, and since, fur- 
ther, 14g y+ a* has a definite value which is different from zero, 
it follows also that the direction of the required curve varies in a 
continuous manner, or the curve must consist of one single trace. 
Also here F is independent of x, and consequently we employ 

the differential equation G,—o, from which we have 


Ci ee ee eee [4] 
Oe V4gytd Vatt y? : 


where C is an arbitrary constant. 


If C is equal to zero, then in the whole extent of the curve C 

must equal zero; and consequently, since V4gy+ a" is neither o 
/ 
nor ©, ——“——— = cosa must always equal zero; that is, the 
eco Ai te 

curve must be a vertical line. Neglecting this self-evident case, 
C must have a definite value which is always the same for the 
whole curve and different from zero. 

From [4], it follows that 


dxt—= C4 gy 4+ a) (dx* + dy’), 


or, if we absorb 4g in the arbitrary constant and write 
eee, A and 4oC*=C, 


we have 


re di? = Oy +a) (de? + dy’); 


whence 
c(yta) dy [5] 


° Vyta) Ay +a)) 
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In order to perform this last integration, write 


Gi nea ng Ss [6] 
V(y+a) [1—-( y+2)] 
therefore 
dx =(y+a) dd. [S*] 
In the expression for dd, write 
2(y+a) = 1—€. [7] 
Then is 
2[1-e(_y+@)] =14+8 [8] 
and 
22d y = — dE. [9] 
‘Therefore ae: 
i . 10 
s--—2h, [10] 
and hence 
—&—cos ¢. f11] 


Here the constant of integration may be omitted, since ¢ itself is 
fully arbitrary. 


Hence, 
y+ a=zz(1—cos $), 
and, from [5°], [12] 
H+ tem a5 ($—sin $); 


equations, which represent a cycloid. 


‘The constants of integration x, c are determined from the 
condition that the curve is to go through the two points 4 and 2. 
Now develop x and y in powers of ¢: then in y the lowest power is 
¢’, and in x it is ¢; so that the curve has in reality a cusp for ¢=o, 
and this is repeated for 6=27, 47,..... 


A and & must lie between two consecutive cusps (Art. 104). 


‘The curve may be constructed, if we draw a horizontal line 
through the point —z,, —@, and construct on the under side of 
this line a circle with radius 1/(2c*), which touches the horizontal 
line at the point —x%, —a. Let this circle roll in the positive 
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X-direction on the horizontal line, then the original point of contact 


describes a cycloid which goes through 4 and 2 and which satis- 
fies the differential equation. 


104. That the points 4 and & cannot lie upon different loops 
of a cycloid may be seen as follows: For simplicity, let the initial 
velocity a be zero and shift the origin of coordinates so as to get 
rid of the constants. 


‘The equation of the cycloid is then 
x—r(¢—sin i. 
y=r (1—cos 4), 


where we have written ~ in the place of 1/(2¢’). 


The cycloidal arc is seen from the accompanying figure. ‘Take 

Oo xX two points lying upon dif- 

ferent loops very near and 

symmetrically situated 

with respect to an apex, 

and let us compare the 

SS time it would take to 

travel from one of these points to the other by the way of the 

apex with the time taken over a straight line joining them. The 
parameters of the two points may be expressed by 


Po = 27 — Wo, 
Pp, = 27 + p. 
The time required to go by the way of the apex is 


T= x" wird ca ae : 
i ~ Vag) Vy 
So 

Now 

dx=r(1—cos $) dd, 
and ; 

dy=rsin ¢ d¢, 
so that 


—Vdve+ dy =2r sin(¢/2) a, 
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and consequently 


$1 : 
en 2r sin (6/2) 7 za 
sf Fag) Pivicnt Oo Ve, ? 


> Ne (d—b)= Vz [Qa + % — 2a + Wo] = 2 V4. 
The component of velocity across the horizontal line from gy to 4, 


is [ o% ] or, since a = sin $ and #=2gy, this component is 


[ v 2er V1—cos¢ sin $\* = QV gr sint Se. 


The length of the line to be traversed from ¢, to ¢, is 
X,—X=r[¢,—h—sin $+ sin bo] =2r [y—sin Wo]. 


Hence, the time required is 


Tie 27 (Yo—Sin YW) 


QV grsin(h/2)’ 
and consequently 
Zar (b—sinh) oe Sin 
"av gr sine 2[r 2 sint Ye 
Wo : 
317 sit: 
vw 1 to) 2 
Ho} > — 31 hg) + ] 
Hence, 
te 
T, 31 
are 
Tle —2(k) 4. Y 
240| 6\2 + ] 
or 
fare! 1 
PERE < eat 
PA | RS Wa > y 
ps 
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It follows, therefore, for small values of W that 
oe ay ® 


From this it is evident that a path of the particle including an 
apex cannot give a minimum. 


105. Corresponding to the two constants that are contained 
in the general solution of the differential equation G—o of Art. 103, 
it is seen that we have all the curves of the family G=o, if we 
vary ~ and slide the cycloid along the X-axis. 

We shall now show that only one of these cycloids can contain 
the two points 4 and #2 on the same loop. Suppose that the 
ordinates of the points 4 and & to be such that DB >AC, and 

c. D consider any other cycloid 

- with the same parameter + 

described about the hori- 

4 zontal X-axis with the ori- 

gin at O. Through O draw 

a chord parallel to 42 and 

x move this chord through 

parallel positions until 

it leaves the curve. We 

note that in these posi- 

tions the ordinate 4’C’ 

a increases continuously, 

since it can never reach the lowest point of the cycloid, and that 

the arc A’S’ continuously diminishes. Consequently the ratio 

A'B’: A'C' continuously diminishes. When 4’ coincides with the 

origin this ratio is infinite, and is zero when the chord becomes 
tangent to the curve. 


Then for some one position we must have 
AB! _ AB 
Ae a ee 
Since the points 4 and Z are fixed, the length 42 and the direc- 
tion AB are both determined. 
If 4’B'’=AB, then A'C'’=AC, and a cycloid can be drawn 
through 4 and # as required. But if A'S’# AZ, then our cycloid 
does not fulfill the required conditions. 
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Next choose a quantity 7’ such that 
r:r=AC:A'C'. 


With O as the center of similitude increase the coordinates of our 
cycloid parameters in the ratio ~:7’. These coordinates then 


become 
x=r'(¢—sin ¢), 
y=r(1—cos¢), 


which are the coordinates of a new cycloid. 


The latter cycloid is similar to the first, since the transforma- 
tion moves the ordinate 4’C’ and the chord A’Z’ parallel to them- 
selves. ‘Their transformed lengths are respectively 


T A’C=AC and < A'B'=AB, 
rT 


giving us acycloid with the requisite lengths for the ordinate 
AC and the chord AZ. 


Further, there is but one cycloid which answers the required 
conditions. For, if we already had 4’S’= AB and A’'C’=AC, the 


only value of 7’ which could then make = AB = AB is r=r. 


Hence through the two points A and B there can be constructed 
one and only one cycloid-loop with respect to the X-axts.* 


106. ProspuEeM III. Problem of the shortest line on a 
surface. 'This problem cannot in general be solved, since the 
variables in the differential equation cannot be separated and the 
integration cannot be performed. Only in a few instances has one 
succeeded in carrying out the integration and thus represented 
the curve which satisfies the differential equation. 

This, for example, has been done in the case of the plane, the 
sphere and all the other surfaces of the second degree. 

As a simple example, we will take the problem of the shortest 
line between two points on the surface of asphere. The radius 
of the sphere is put equal to 1, and the equation of the sphere is 
given in the form 

24+ y42=1. 


* This proof is due to Prof. Schwarz. 
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Now writing: 
X=COS 4, 
yY=Sin & COS 2, {1] 


Z=Sin u& sin v, 


then #=constant and v=constant are the equations of the parallel 
circles and of the meridians respectively. 


The element of arc is 
ds=V dv+sin*u dv’, [2] 


and consequently the integral which is to be made a minimum is 


t 
L=fvVutyo sin? a dt; [3] 
hy 
so that here we have 
F=V u+v" sin*z, [4] 
and 
ee ae 
Ow yt vy sine [5] 
OF v'sin*e 


fs ST 7 a ; 
dv V w*+u" sinte 


Since F does not contain the quantity v, we will use the 
equation G,=o, and have: 


oF v'sin? - 

SSS 

dv V we? +o sin 
where ¢ is an arbitrary constant, which has the same value along 
the whole curve. 


If for the initial point 4 of the curve wo, and consequently, 
therefore, 70¢ the north pole of the sphere, then c will be every- 
where equal to zero, only if v'=o. We must therefore have v 
constant. It follows as a solution of the problem that 4 and B 
must lie on the same meridian. 
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If this is not the case, then always co. It is easy to see that 


c<(1; we may therefore write sinc instead of c, and have 


v’ sin? u , 
oe = Sin ¢, 
V w?4+sin* uv? 
or 
sin c du 
dv = me ih 2 eee 
Sin uw V sin* w—sin*c¢ 
If we write 
COS “4=COS C COS W, 
then is 


sinc dw 
dO = = 
1— cos*c cos*w 


since 1 may be replaced by sin* w+cos* w, we have 


. dw tan w 
; sin ¢ 5 ad 
sinc dw cos* w sin ¢ 


se oa) 2 Sea Pe a aaa? a ae ne 
sint-wtcos*wsin?c sintc+tan*w 1 tan* w 


sin? c 
‘Therefore 


ey tan? ( w), 
c 


sin 
where 8 represents an arbitrary constant. 
It follows that 


tan (v—B) = faa 
sin ¢ 


Eliminating w by means of [8], we have 


tan # cos (v—8)=tanc. 


[6] 


[7] 


[8] 


[9] 


[10] 


This is the equation of the curve which we are seeking, expressed 


in the spherical coordinates w, v. 


In order to study their meaning more closely, we may express 
u,v separately through the arc s, where s is measured from the 


intersection of the zero meridian with the shortest line. 
Through [7] the expression [2] goes into 


7 sin uw du 
i aS 
V sin? 4—sin?c 
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and this, owing to the substitution [8], becomes 
ds= du, 
and, therefore, if 5 is a new constant, 
s—b=w. [11] 


Hence, from equations [8] and [9] we have the following 
equations : 


[12] 


cos #=Cos € cos (s—S), 


cot (v—8)=sin c cot (s—6). 


But these are relations which exist among the sides and the 
angles of a right-angled spherical triangle. 


If we consider the meridian drawn from the north pole, 
which cuts at right angles the curve we are seeking, then this 
meridian forms with the curve, and any other meridian, a triangle, 
to which the above relations may be applied. 


Therefore, the curve which satisfies the differential equation 
must itself be the arc of a great circle. The constants of integra- 
tion c, 6, B are determined from the conditions that the curve is 
to pass through the two points 4 and 2. 


The geometrical interpretation is: that c is the length of the 
geodetic normal from the point «=o to the shortest line; s—é, 
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the arc from the foot of this normal to any point of the curve, 
that is, the difference of length between the end-points of this arc; 
and v—, the angle opposite this arc. 


If we therefore assume that the zero meridian passes through 
A, then 0 is the length of arc of the shortest line from 4 to the 
normal, and 8 the geographical longitude of the foot of this 
normal. 


107. We may derive the same results by considering the dif- 
ferential equation G=o. 


Since 
Fu OF 
pe OO 
we have 
sin? 


1= (u? 40" sin'a >? 
This value, substituted in 


1G. er 


=s540 ~ dwao thle —UudvU ) =o, 


A 


f, 


B 
causes this expression to become 


—[2 cos # uv? v'+sin* 4 cos u v2] +sin u(v' u”’—u' v")=0, 
or 
dv ae ( dv y| _ dy 
2 24 sin u i: cos #-+sin us an 
In this equation write 
dv 


1) w=sin u-—, 


du 
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and we have 


cot w(w+w) + ae =0, 
or 2) 
dw 


Apceags +cot uw du=o. 


Integrating the last equation, it follows that 
lo ( 4 sing ) Cc 
Siew a. 


3) w* sin? w= C?(14+w?). 


and consequently, 


Suppose that 4 is the north pole of the sphere, # the angular 
distance measured from 4 along the arc of a great circle, and v 
the angle which the plane of this great circle makes with the plane 
of a great circle through the point 2. 


Hence for all curves of the family G=o that pass through 4, 
we must have C=o, since sin uw=o for w=o. It follows also that 
w=o, and consequently, 


sin w dv =0 
du : 
or 


v=constant. 


Hence, as above, 4 and & must lie on the arc of a great circle. 
Next, if 4 is not taken as the pole, then always Co, and is less 
than unity. It follows then at once from equations 1) and 3) that 


di—du+sin? u dv'=dwv [1+w*}, 


or 
E maae sin u du 
aS ll a ee ’ 
V sin? w#—sin? C 
(where we have written sin? C for C”), 
and 


sin C du 
sin w V sin? #—sin* C 


dv = 
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Writing cos w=cos C cos#, these two equations when integrated 
become, as in the last article, 
cos u=cos C cos (s—S), 
cot (v—8)=sin C cot (s—4). 


108. ProspuemM IV. Surface of rotation which offers the 
least resistance. 'To solve this problem we saw (Art 12) that 
the integral 


4, 
ax 
=f $20 
hy 
must be a minimum. 
We have here 
xx 
ee. 


and we see that F is a rational function of the arguments x’ and y’. 
For such functions Weierstrass has shown that there can never 
be a maximum or a minimum value of the integral. But leaving 
the general problem for a later discussion (Art. 173), we shall 
confine our attention to the problem before us. 
We may determine the function 7, from the relation 
4 
sway) = — 2'y'Fy. 
It is seen that 
22 x (3y"— x7) 
f= (x? 497° 
We may take x positive, and also confine our attention to a 
portion of curve along which % increases with /, so that 2’ is also 
positive. 
Consequently 7, has the same sign as 3y"—-2”, or of 3 sin?A 


—cos*?\, where A is the angle that the tangent to the curve at the 
point in question makes with the X-axis. 


F, is therefore positive, if | tan MI>e 
V 


‘ Sees 1 
and is negative, if |tan\|<(—~, 
Bi | IF 


for the portion of curve considered. 
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We shall see later (Art. 117) that 7, must have a positive 
sign in order that the integral be a minimum. Hence, for the 


present problem, |tan A| must be greater than az for the portion 


of curve considered; and as this must be true for all points of the 
curve at which z’ has a positive sign, the tangent at any of these 
points cannot make an angle greater than 30° with the X-axis (see 
Todhunter, Researches in the Calculus of Variations, p. 168). 


109. We shall next consider the differential equation G=o of 
the problem. 


Since / does not contain explicitly the variable y, we may 
best employ the equation 


le sr pee: @ oF = 
—2#'G = G,= By oy aa 
We have at once 
oo = constant, 
or 
_ 2228 
(2? ae yA 


Now, if there is any portion of the surface offering resistance, 
which lies indefinitely near the axis of rotation, then the constant 
must be zero, since =o makes C=o. 


If C=o, we have 
a? y'=0, 
and consequently 
a’=0 or y'=0. 
From this we derive 


x=const. or y=const. 


In the first case, the surface would be a cylinder of indefinite 
length, with the Y-axis as the axis of rotation, and with an indefi- 
nitely small radius (since by hypothesis a portion of the surface 
lies indefinitely near the Y-axis); in the second case, the resisting- 
surface would be a disc of indefinitely large diameter. ‘These 
solutions being without significance may be neglected, and we 
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may, therefore, suppose that the surface offering resistance has 
no points in the neighborhood of the Y-axis. This disproves the 
notion once held that the body was egg-shaped. 


110. We consider next the differential equation 
i 

Cir 

where C is different from zero. We may take x positive, and as 


the constant C must always retain the same sign (Art. 97), it 
follows that the product z'y’ cannot change sign. 


, 


Instead of retaining the variable /, let us write 
t= —); 


de 
dy 


and 


The differential equation is then 


—24 we 
(241) 


That we may write — yin the place of #,1s seen from the fact that 
z'.y’ cannot change sign, and consequently either x is continuously 
increasing with increasing y, or is continuously decreasing when 
y is increased. Hence, corresponding to a given value of y there 
is one value of x. 


We have then 


CG 


ee Ss a “1 -3 
“x= a (u+4+2u +), 
and 
Sen ii. Oren ae 
dus dy due a gy (2a —30*), 
or 
ay ome —~1 ~3 —~S\. 
ome (uw —~2u7—3u75); 
consequently 


y= -% [ tog « +uU*1yK% w}4G, 
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The equations 


“= -= (4#+2u74 45), 


y= -5 (log U+U*+134 us) +, 


determine a family of curves, one of which is the arc, which gen- 
erates the surface of revolution that gives a minimum value, if 
such a minimum exists. For such a curve we have all the real 
points if we give to # all real values from oto + ©. Among these 
values is V3, and as we saw above, it is necessary that 


dy 1 1 : 
ae Wows continuously, 


or 
1 1 : 
a < Te continuously. 

In other words, if the acute angle which the tangent at any point 
of the arc makes with the X-axis is less than 30°, it must continue 
less than 30° for the other 
points of the arc, and if it 
is greater than 30° for any 
point of the arc, it must 
remain greater than 30° for 
all points of the arc. Hence, 
if P is the point at which 
the inclination of the tan- 
gent with the X-axis is 30°, 
we shall have on one side 
of P that portion of curve 
for which the inclination 
is less than 30°, and on the 
other side the portion of curve for which the inclination is greater 
than 30.. The arc in question must belong entirely to one of the 
two portions. 
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CHAPTER VIII. 


THE SECOND VARIATION; ITS SIGN DETERMINED BY THAT 
OF THE FUNCTION /}. 


111. The substitution +e& y+ey for x, y causes any point 


of the original curve to move along a straight line, which makes 


an angle with the X-axis whose tangent is —/. 


g 


This deformation of the curve is insufficient, if we require 
that the point move along a curve other than a straight line. 


To avoid this inadequacy we make the more general substi- 
tution (by which the regular curve remains regular): 


2 
a wre bit a bet nee 


2 
y PAM te aM sts 


where, like €, 7 in our previous development (Art. 75), the quan- 


tities &,7,, &, ™..-. are functions of ¢, finite, continuous, one- 
valued and capable of being differentiated (as far as necessary) 
between the limits 7,....7,. These series are supposed to be con- 


vergent for values of € such that |e|<1. 
That such substitutions exist may be seen as follows: 


Since the curve is regular, the coordinates of consecutive 
points to P, and /, may be expressed by series in the form, say, 


CALCULUS OF VARIATIONS. 113 


Hy 4€a,) + + 7 A ae 
(4) : 
Hor eb N+ 57 B+ 2. 


4,4 a4 <= eo 
(8) : 
Wit b+ aio + sees 
where the coefficients of the powers of « are constants and the 


series are convergent. 


Suppose, now, that we seek to determine the functions of ¢ 


Bate 
Ce) 


SOAP EDIT, eg a2 sec 


2) 


such that for ¢=4 and ¢=4, the expressions (C) will be the same 
as (4) and (2). 


This may be done, for example, by writing 
&=P4aq¢4 a, 
m= + Bt+ B, 
and then determine a,, o,, 8,, 8, in such a way that 
by + Of +O, = As + Bia t+ f= 4”, 
W+awntea=a"; 4+ hAt+ &= 4," 
From this it is seen that 


a,=—(4, +4) +2 


In the same way we may determine quadratic expressions in ¢ for 
£2, 1, etc. 

The substitutions thus obtained are of the nature of those 
which we have assumed to exist, and may evidently be constructed 
in an infinite number of different ways. 
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112. Making the above substitutions in the integral 


t 
l=f Flay, x', y') dt, 
ty 
it is seen that 
Al= fle a-eE+ = fat SE aa ae 
4-6 §,' +. Sit eH tent Salt.) 


ee 8 Oe cee ee ¥)] dt 
_ £82 £33 
= €O/ + ar gee ibe 2 eae 
By Taylor’s Theorem we have 
P(eteht+ St. ytemt Stat ne POE + a+ 


Loh ee, 7m + )- Flay, a, 9") 
2 F) 
[eosin Deore D8 
+ (cé'+ +5 8'+ 1) oer + (en'+ + Smite. 2 oF 
+l (a+ Sat 2 +(ent+ 2 Tat - See 
2! eo Ox oe A 
1, @ gy 
+ (84+ 584. ger + (ent +ou+ ele 


1 3 
taf free 


The coefficient of € in this expression is the integrand of 57 and is 
zero; while the coefficient of a involves terms that are the first 
partial derivatives of /,and also those that are the second partial 
derivatives of /. 
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The first partial derivatives of F that belong to this co- 
efficient, when put under the integral sign, may be written in 
the form 


4 
/ : a 2 
-(¢ (y' &—2' m,) dt + a oa nf? 


ty 


(see Art. 79), and this expression is also zero, if we suppose that 
the end-points remain fixed. 


113. The coefficient of @ in the preceding development of ¥ 
by Taylor’s Theorem is, neglecting the factor ae denoted by SF. 


We have then 


or 


re) 
1) SF = aa Y+25—- cee ~ &m+ aa +55 re "oy ay Tee 
+3 77 me+ 2( or BE Oa mt Be Ox oy Lar a 
"4 
+ gogo m8). 


The subscripts may now be omitted and the formula simplified by 
the introduction of the function 7,, which (Art. 73) was defined 


by the relations: 
er 
Ox” 
oF 
2) Cx’ Oy’ 


=y" Ff, 


= —z'y'F,, 
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and by introducing the new notation: 


= a — I WF, 

0a Eo terre Bi even (ipesguccmm 
= er, ee ee Oe a 

where 2”, y” are used for % az. 


We have then 


OF pio 


OF 
SF = 
ox 


aay oD SW ah PRONE ke eo te 8") 


42F, ("9 EE a! x" ny! ~ a! yl En! —y' x'né') 
+2 {(LEE4M (Eq 4+n&)4N 97}. 


To get an exact differential as a part of the right-hand mem- 
ber of this formula, we write 


4) R=LEI2QM Eqi Ny, 
an expression which, differentiated with respect to 4, becomes 


Q[LEE 4+ M(En' +f) 4+Naq]= Sp 20M tn — aM 5. 


at at 
We further write 
5) w= y' E—y x5 
where (see Art. 81) w is, neglecting the factor ee the 
Vx? 


amount of the sliding of a point of the curve in the direction of 
the normal. 


Differentiating with respect to 4, we have 


aw n " rer foe 
pon FO ty Fay, 
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from which it follows that 


(By =O" faa yl e ey 


+2(9'¥ Nee cea ny Hae yy Ey Say ae me ys 


Then the expression for the second variation becomes 


orn Be ia tne BE en (Ee) (veers) 
ob ep eva lens a} 


If further we write in this expression 


L,= oF Fy" ae 
N=55- Ra" FF 
we have finally 
BaF (ee) +L, 842M, €n4+M, 7+ ah 


114. It follows from 3) that 


} OF Ul oF 


Pett MY ea oy to 0x Oy" 


Owing to the homogeneity of the function F (Chap. IV), it 
is seen from Euler’s Theorem that 


OF ,OF 
Ee Rag Oa? 


and consequently, 


OF a oF ; Ok 
On nex TY ox oy’ 
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and therefore 


OF 
Sie AM 
a +My’. 
In a similar manner we have 
oF = Mx' +My". 
dy 
Differentiating with regard to /, the above expression becomes 
d (oF )— or , OF 3 OF CF 
alae aul? Senay? ‘over | eae 
Fae aM vt if 
a td M ; 
ee ca er a area 
which, owing to 3), is 
{OF iP an) {| oe er " MEN 
‘i (ge “agp Vapege 
or from 6) 
x’ L,+7' M,=0. 


In an analagous manner it may be shown that 
a M,+y7 N,=0. 


From these expressions we have at once 


yen ey a 
where /; is the factor of proportionality. 


It follows that 


Ly =" Fy, 
7) M, = —x'y'F, 
N, = a? f,. 


The quantity /, is defined through these three equations and 
plays an essential role in the treatment of the second variation. 
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Owing to the relation 7) 
L, 842M, En +N, 7? becomes F, uw, 
and consequently, 


dw dR 
er — F( Pw 2 
a) + aa rs, 


115. ‘The second variation of the integral has therefore the 


form 
a 4 


dw\? dR 
7 — pal eae oe, 
8) vs {4 (=) rat }aes | aa at. 
zt, a 


We suppose that the end-points are fixed so that at these 
points €=o—n, and we further assume that the curve subjected to 
variation consists of a single regular trace, along which then 


R=LE*+42MEn+ Nr 
is everywhere continuous, so that 
4 
Ee 
4 


Consequently the above integral may be written 


hy 
8") raf (2) + Fw \ dt. 
to 
ty 
If the integral f=f F(x, y, x’, y') dt isto be a maximum or 


ty 


a minimum for the curve G=o, it is necessary, when the curve is 
subjected to an indefinitely small variation, that the variation A /, 
which is caused to exist therefrom, have always the same sign, in 
whatever manner €, 7 are chosen; and consequently the second 
variation &7 must have continuously the same sign as A J. 
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We have repeatedly seen that 
maa oe 
AJ= 5 Of Ae sped Patt 
and for any other value of «, for example, «, 
2 3 
= 1874 18 
oy 


If, further, 87 is negative while A/ is positive, then we may 
take « so small that the sign of A,/J depends only upon the first 
term on the right in the above expansion, and consequently is 
negative. Therefore the integral 7 cannot be a maximum or a 
minimum, since the variation of it is first positive and then 
negative. 


Hence, neglecting for a moment the case when 8*/=0, we have 
the following theorem: 


Tf the integral [ is to be a maximum or a minimum, tts 
second variation must be continuously negative or continuously 
posttive. 


When 8&/ vanishes for all possible values of &, n, it is neces- 
sary also that 6°/ vanish, since the integral / is to be a maximum 
or a minimum, and, as in the T‘heory of Maxima and Minima, we 
would then have to investigate the fourth variation. In this case 
the conditions that have to be satisfied are so numerous that a 
mathematical treatment is very complicated and difficult. 


Hence, it is seen that after the condition 8/=a is satisfied, it 
follows that 


for the Jossibility of a maximum, &J must be negative, and 
for the possibility of a minimum, ®I must be positive. 


These conditions are necessary, but not sufficient. 


116. In Art. 75 we assumed that &, n, &’, 7’ were continuous 
functions of ¢ between the limits 4....4%. Owing to the assumed 
existence of €’, »’, we must presuppose the existence of the second 
derivatives of x and y with respect to ¢ (see Art. 23). From this 
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it also follows that the radius of curvature must vary in a contin- 
uous manner. These assumptions have been tacitly made in the 
derivation of the equation 8) in the preceding article. We shall 
now free ourselves from the restriction that é’ and 7’ are contin- 
nous functions of 7, retaining, however, the assumptions regarding 
the continuity of the quantities x, y, & 7, 2’, 9’, 2”, 9”. 


oF OF ; : 

, and =, vary in a continuous manner for 
Ox oy 
the whole curve (Art. 97) in most cases gives a handy means of 
determining the admissibility of assumptions regarding the con- 
tinuity of x’ and y’. If,at certain points of the curve G=o, x’ and 
y are not continuous, it is always possible to divide the curve into 
such portions that z’ and y' are continuous throughout each por- 
tion. Yet we cannot even then say that x” and y” are continuous 
within such a portion,as has been assumed to be true in the above 
development. If, however, x” and y” within such a portion of 
curve are discontinuous, we have only to divide the curve into 
other portions so that within these new portions x” and y” no 
longer suffer any sudden springs. In each of these portions of 
curve the same conclusions may be made as before in the case of 
the whole curve, and consequently the assumption regarding the 
continuous change of 2”, y throughout the whole curve is not 
necessary. But if we had limited ourselves to the consideration 
of a part of the curve in which x, y, x’, y', 2", y" vary in a contin- 
uous manner, the continuity of &, 7 in the integration of the 


integral 
aR 
—— at 
{ at 


would have been assumed. ‘These assumptions need not neces- 
sarily be fulfilled, since the variation of the curve is an arbitrary 
one, and it is quite possible that such variations may be intro- 
duced, where £’, 7’ become discontinuous, as often as we please. 
We may, however, drop these assumptions without changing the 
final results, if only the first named conditions are satisfied. Since 
the quantities Z, M@, N depend only upon 4, y, 2’, y’, x", »”, and 
since these quantities are continuous, it follows that the introduc- 


The theorem that 


tion of the integral \F dt in the form given above is always 
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admissible. For if €’,’ were not continuous for the whole trace 
of the curve, which has been subjected to variation, we could sup- 
pose that this curve has been divided into parts, within which the 
above derivatives varied in a continuous manner, and the integral 
would then become a sum of integrals of the form 


Bas ty 
\G at=| L amine ve| , 
p ’ 
where Zor tgiyy-+-- are the coordinates of the points of division 


of corresponding values of ¢. But since €, y vary in a continuous 
manner, we have through the summation of these quantities 
exactly the same expression 


és 
[z 242M Eiwe' | 


as before. The quantities ', 7’ are also found under the sign of 
integration in the right-hand side of 8); but owing to the concep- 
tion of a definite integral, we may still write it in this form, even 
when these quantities vary in a discontinuous manner; however, 
in performing the integration, we must divide the integral corre- 
sponding to the positions at which the discontinuities enter into 
partialintegrals. ‘Therefore, we see that the possible discontinuity 
of €',y’ remains without influence upon the result, if only x, y, 
x’ y', #", y", & 7 are continuous. Consequently any assumptions 
regarding the continuity of &’, 7’ are superfluous; however, in an 
arbitrarily small portion of the curve which is subjected to varia- 
tion, the quantities £’ and y’ must not become discontinuous an 
infinite number of times, since such variation of the curve has been, 
necessarily, once for all excluded. 


117. Following the older mathematicians, Legendre, Jacobi, 
etc., we may give the second variation a form in which all terms 


appearing under the sign of integration will have the same sign 
(plus or minus). 


To accomplish this, we add an exact differential g (wv) 
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under the integral sign in 8), and subtract it from R, the integral 
thus becoming 


dw\? 4 
or (L(G) srewdt (ms Se) w| ars aoa 


6 


The expression under the sign of integration is an integral 


homogeneous quadratic form in w and sae We choose the quan- 


tity vso that this expression becomes a perfect square; that is, 


> adv 


and consequently, 


2 t, 
10) m= {a fe + wt) dt + [ R—ow 


We shall see that it is possible to determine a function v, which 
is finite, one-valued and continuous within the interval 4....4, 
and which satisfies the equation 9). ‘he integral 10) becomes 
accordingly, if the end-points remain fixed, 


10°) Sy = { F( 2 is we) dt. 


Hence the second variation has the same sign as /, and it is clear 
that for the existence of a maximum F, must be negative, and 
for a minimum this function must be positive within the in- 
terval t....t,, and tn case there ts a maximum or a minimum, 
F, cannot change sign within this interval. 


This condition is due to Jacobi. Legendre had previously 
concluded that we have a maximum when a certain expression cor- 
responding to /, was negative, and a minimum when it was posi- 
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tive. It is questionable whether the differential equation for v is 


always integrable. Following Jacobi we shall show that such is 
the case. 


118. Before we go farther, we have yet to prove that the 
transformation, which we have introduced, is allowable. In spite 
of the simplicity of the equation 9) we cannot make conclusions 
regarding the continuity of the function v, which is necessary for 
the above transformation.: It is therefore essential to show that 
the equation 9) may be reduced to a system of two linear differ- 
ential equations, which may be reverted into a linear differential 
equation of the second order, since for this equation we have 
definite criteria of determining whether a function which satisfies 
it remains finite and continuous or not. 


Write 
u 
v= —, 
u 


where #, and # are continuous functions of 4, and «fo within the 
interval 4....4. 


Equation 9) becomes then 


au du 
A= = a 


_r\ny 4 d\_, 


uw 


u;? 
uw 


or 


a 
Fuh 264 Fae wen A + ub ao. 


Since one of the functions w, u, may be arbitrarily chosen, we 
take # so that 


@: 
11) Fy + thy = 0; 


then, since #0, we have 


au 
1 een = 
2) at Fiu = o. 
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From 11) and 12) it follows that 


a au 
1 exces pace, ee = 
2°) 5 FH) Rap 
or 

du | dF, du 7 
1) Ngee Geagg ea 


where /, and F, are to be considered as given functions of 4 We 
shall denote this differential equation by /=o. After u has been 
determined from this équation, # may be determined from 11), 


and from “ = v we have vas a definite function of 4 


119. The expression which has been derived for v seems to 
contain two arbitrary constants, while the equation 9) has only 
one. The two constants in the first case, however, may be replaced 
by one, since the general solution of 13) is 


uw O¢,(¢) + C2 ,( 2), 


and hence from 11) 


wm Cio, (4) + &24,(2) 
ta ~ Gy eee) 


an expression which depends only upon the ratio of the two 
constants. 


It follows from the above transformation that 


2 
14) S27 -{F (2 = du) dt; 


but this transformation has a meaning only when it is possible to 
find a function # within the interval 74,....4, which is different 
from zero, and which satisfies the differential equation /— oa. 


120. If we have a linear differential equation of the second 
order 
dy 


ay as 
gat Pe) Z + Wa) y=o, 
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and if y, and y,are a fundamental system of integrals of this 
equation, then we have the well known relation due to Abel (see 
Forsyth’s Differential Equations, p. 99) 


CV, ee = Cees 


Iie y 7 
or 
Wy W2 
= — f Pix) dx 
A dy, dy, = Ce : 
dx* ax 


If d ~o, then we would have 7,=—cy,, and the system is no longer 
a fundamental system of integrals. This determinant can become 
zero only at such positions for which P(#) becomes infinitely large; 
or achange of sign for this determinant can enter only at such 
positions where /(x) becomes infinite. 


In the differential equation / —o we have pat (log F,), and 
if w,, w,form a fundamental system of integrals of this differen- 


tial equation, then 
Zu. du C 
BS a ee ee 

* dt sie) ame 

It follows that 7, cannot become infinite or zero within the 
interval under consideration or upon the boundaries of this inter- 
val. Hence, it is again seen that /, cannot change sign within 

the interval 4....4. . 


If /, and 7, are continuous within the interval 74,....4, we 


have, through differentiating the equation /—o, all higher deriva- 
du 
dt’ 
and ce are given for a definite value of ¢, say #’, we have a 
power-series P (¢—?') for u (see Art. 79), which satisfies the 


equation /=o. 


tives of w expressed in terms of w and Hence, if values of « 


121. Suppose that F, has a definite, positive or negative 
value for a definite value ¢’ of ¢ situated within the interval 
%...-4, then on account of its continuity it will also be positive 
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or negative for a certain neighborhood of ¢’, say ¢’—7,....f’ +73. 
We may vary the curve in such a manner that within the interval 
t'—t,....¢'47, it takes any form, while without this region it re- 
mains unchanged. 


Consequently the total variation, and therefore also the second 
variation of 7, depends only upon the variation within the region 
just mentioned, and in accordance with the remarks made above, 
since we may find a function w of the variable 7, which is contin- 
uous within the given region, which satisfies the one equa- 

u 
a 
values for ¢—7’, it follows that the transformation which was in- 
troduced is admissible, and we have 


tion /=o, and which is of sucha nature that w and have given 


zy 
dw duw)\ 
8 = ees EN gy 
: {Als dt rah 
ty 


This quantity is evidently positive when 7, is positive, and 
negative when /; is negative, so long as 


dw du wt 
a ee Art. 132). 
‘3 hE re ee 
We have then for the total variation 
‘4, 2 t, 
2 dw duw) 3 ee 
= — Se a es ari r4IyS » at, 
arms (a {G- el ats S((hn 89) 
ho to 


where (&, y, ’, 7); denotes an expression of the third dimension in 
the quantities included within the brackets. 


For small values of € it is seen that A/ has the same sign as 
the first term on the right-hand side of the above equation. We 
have, therefore, the following theorem : 


The total variation AI of the integral I ts positive when 
F, ts positive, and negative when Fy is negative throughout the 
whole interval ty...-ty. 
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If /, could change sign for any position within the interval 
t,....4, then there would be variations of the curve for which A/ 
is positive, and others for which A/ is negative. Hence, for the 
existence of a maximum or a minimum of / we have the following 
necessary condition: 


In order that there exist a maximum or a minimum of the 
integral I taken over the curve G=o within the interval h....t,, 
tt ts necessary that F, have always the same sign within this 
interval, in the case of a maximum F, must be continuously 
negative, and in the case of a minimum this function must be 
continuously positive. 


In this connection it is interesting to note a paper by Prof. 
W. F. Osgood in the Transactions of the American Mathematical 
Society, Vol. II, p. 273, entitled: 


“On a fundamental property of a minimum in the Calculus 
of Variations and the proof of a theorem of Weierstrass’ s.” 


This paper, which is of great importance, may be much 
simplified. 
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CHAPTER IX. 
CONJUGATE POINTS. 


122. The condition given in the preceding Chapter is not 
sufficient to establish the existence of a maximum or a minimum. 
Under the assumption that F, is neither zero nor infinite within 
the interval 4....4,, suppose that two functions ¢,(7) aud ¢,(7) 
can be found which satisfy the differential equation 13) of the last 
Chapter, so that, consequently, 


Uu=C, $i(¢) + €2 (7) 


is the general solution of /=o0. Then, even if within the limits of 
integration it can be shown that ~# is not infinite, it may still hap- 
pen that, however the constants c, and c, be chosen, the function 
w# vanishes, so that the transformation of the v-equation into the 
u-equation is not admissible; consequently nothing can be deter- 
mined regarding the appearance of a maximum ora minimum. We 
are thus led again to the necessity of studying more closely the 
function « defined by the equation /=o9, in order that we may 
determine under what conditions this function does not vanish 
within the interval 4....4. 


It is seen that the equation /= 0 is satisfied, if for # we write 
u,— —F,u' [see Art. 118, equation 11)], 


and consequently 


is a solution of the equation in v. 
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The integral 10) of the last Chapter may be then written 
1 
s7—= faw(z =: “Vat ‘ E ra ee 
ww u “ 


From this we see that if ai = £, or if w= Cu, then the second 


variation is free from the sign of integration; in other words, the 
second variation is free from the integral sign, if we make any 
deformation (normal [Art. 113, equation 5)] to the curve) such 
that the displacement is proportional to the value of any integral 
of the differential equation / =o. 


Again, if we deform any one of the family of curves G=o 
into a neighboring curve belonging to the family, we have an ex- 


pression which is also free from the abteetal sign. For (see Arts. 


79 and 81),if we write P=V 2x? + y2—%, we have 
g SF oF 
Mi 


and consequently, 


4 
—e 3(¢2% 4 12) 
at Ox ly’ I Jt, 


Me 


It may be shown as follows that the curve 5G = 0 is one of 
the family of curves G=o. The curves belonging to the family 
of curves G =o are given (Art. 90) by 


z= d( Z, a, B), y=wW(4, a, B), 


where a and f are arbitrary constants. We have a neighboring 
curve of the family when for a, 8 we write a + ea’, 8+ €8’. Then 
the function G becomes 


G+AG=Gt+ebG+eA( )4+... 


Hence, if 5G = o, we have here also 


dy’ 
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Hence, when « is taken very small, it follows that 
x=(Zatea',B+ef’), y=w(ta+ea’, B+eB’) 


is a solution of 8G =o, since it is a solution of G+AG=o and of 
G=o. 


Now we may always choose normal displacements “ which 
will take us from one of the curves G=o toa neighboring curve 
8G=o. From this it appears that there is a relation between the 


differential equations 6 G=o and /= 0. 


123. In this connection a discovery made by Jacobi (Crelle’s 
Journal, bd. 17, p. 68) is of great use. He showed that with the 
integration of the differential equation G—o, also that of the dif- 
ferential equation /=o0 is performed. We are then able to derive 
the general expression for uw, and may determine completely 
whether and when w=o. We shall next derive the general solu- 
tion of the equation / =o, it being presupposed that the differen- 
tial equation G=o admits of a general solution. We derived the 
first variation in the form 


t, : 
8i= { Gwdt+ [ ie 
a : 


We may form the second variation by causing in this expression 
G alone to vary, and then w alone, and by adding the results. 


It follows that 


t 
P= f (8Gw+ Giw) at+[ ] 
hy 


a (4) 


t 
Since the differential equation G=o is supposed satisfied, we 


have 
t 


1 t, 
sy =f sGwdt+| ie (a) 
i ° 
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We had (Art. 76) 


OF 4 g(e 
~ Ox Bt\az')’ 
oF d/[OF oF) 
a= Oy a 5A oy’ 


and also 
G,=9'G, G,=—2x'G. 


When in the expression for G,, the substitutions 


a||a+eé, 
INI +e 


are made, we have 
G,+4G,=(y'+e7') (G+ AG); 
AG,=e6G,4+é@(  )4+...., 
AG =c8G+e( 4 ...., 
8G,= 7 8G4G7, 
§8G,=—«#'8G—G&'. 


and since 


it follows that 


and similarly 


124. When G is eliminated from the last two expressions, 


we have 
8G, €'48G,7'=(9’ &'—24' 7) 8G. (iz) 
On the other hand, it is seen that 

oe ar ar OF 

en EGLS Veet ORE kt 

Cis: ae + + Sxay dy | 1+ Bax! e+ Ox dy’ i 
2 (OF e, DI. mee Cr .. 

di \Oxda'” * aat® * Ox'dy "* Sxay'" 


an expression which, owing to 2), 3) and 4) of the last Chapter, 
may be written in the following form : 


role FF A a fe er Ul 


8 
Cis xoy er Ox 0x! * Beay"" 


o 


aa 9685 


beara Ea ! a aw 
ae Le My —2( ry 
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and if we take into consideration 3), 4), 6) and 7) of the last 
Chapter, we may write the above result in the form: 


a 
> ot 


dw 


8G,= 
a dt 


tae \4y' Fw 


In an analogous manner, we have 


1a aw 


Se a ag 


a pee )— a’ Fyw 


When these values are substituted in (42), we have 


_ | dw 
3G=—% PA) Fyw. (5) 


Hence from (@) we have 


t, 
orf | ave (4, Sew + Fyut} dt+[ ie 


By the previous method we found the second variation to be 
[see formula 8) of the last Chapter] 


4, 


837 - {lB + Fart dt #| ie 


hy 


These two expressions should agree as to a constant term. 
The difference of the integrals is 


but since 
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it is seen that 


aw |b 
p-[-»n4e 


The formula (6) is 


$62 hws (7, 


al" a) 


dt 
When we compare this with 127) of the preceding Chapter, 
the differential equation for w, viz.: 


d ( du 
Pe a) heey N 

dt \ * dt 
it is seen that as soon as we find a quantity w for which §G=oa, 
we have a corresponding integral of the differential equation for w. 


Oo=FyU 


125. The total variation of G is 
aG=G(ateb+ Sb t es IHEMEL MH os 
a peh +O G'+ LW beM + Sm tees 
eS ee A ) 
—G(a9, 2,9, 2,9") =8GLEREL...., 


2! 


where 8G, as found in the preceding article, has the value 
ad ad w) 
0G 2a seh ; 
dt (A ae ae 


Suppose that the equation G =a is integrable, and let 
a= $7, a, B), y=, a, B) 


be general expressions which satisfy it, where a, 8 are arbitrary 
constants of integration. ‘The differential equation G =o will be 
satisfied, if we suppose that a and 8, having arbitrarily fixed 
values, are increased by two arbitrarily small quantities «8a and 
e08; that is, the functions 
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# = (ha+eBa, 8 +688) =$(4 a, B)+e( 38 8a + S898) +e), 


y=W(4 peda, B +38) =V(z, a B)+e( Sha + SHB) + ) 


are also solutions of G =o. 


126. Now choose the variation of the curve (Art. 111) in 
such a way that 


_ 2 
Haat et hate ess 


» > 
PHI EMA St 5 


and, whatever be the values of 6a and 58, we determine &,, &, 7, m, 
etc., by the relations: 


op 0¢ 5 
f= oe da + ap 8B, 

5 . (si¢) 
m= ss 8a. + a op. 


For all values of a and fg the differential equation G=o is 
satisfied; hence, the values of &, »,, etc., just written, when sub- 
stituted in AG above must make the right-hand side of that equa- 
tion vanish identically, and consequently also 8G. Hence, the 
corresponding normal displacement w— »’£,—x’n, transforms one 
of the system of curves G=o to another one of the same system. 


Since 5a and 6f are entirely arbitrary, the coefficients of 5a 
and 858 must each vanish in the expansion of AG above. Owing 
to (442) w= 7’€,—2’'n, becomes 


_ [49h Ow Op 1 Ob\5 
w= (9/52 Nba + (7 ee AL ms 
Writing this value of w in the equation 8G=o, we have 


4nd [RoR te (vt -«%) mo} 


al (78-28) & + (V-2B) ao 
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By equating the coefficients of 5a and 68 respectively to zero, we 
have the two equations: 


1) ~£\r,4 Z(t) + FO(4) =o, 


(y =1, 2 ); 


where, for brevity, we have written 


od C2) _ g(2), Sb = 4, (0,58 = 4 (0), 


2) oF) y(t), SY a (0), te ), 


9, (¢) =W' (2) di. (4)—¢' (4), (4), 
0,(¢) =W' (4) $,(4)—¢' (2) (4). 


It is seen at once that 6,(¢) and @,(¢) are the solutions of 
the differential equation 


ad 


a® Ge) 


Hence it is seen that the general solution of the differential 
equation for wis had from the integrals of the differential equa- 
tion Go, through simple differentiation. 


127. We have next to prove that the two solutions 0, (¢) and 
6,(¢#) are independent of each other. In order to make this proof 
as simple as possible, let # be written for the arbitrary quantity #. 


‘Then the expressions x= (4,4, 8B), y= (i, a, B), etc., become 
X= 2%, y=W(4, 4,8), 
H=Lb=ab=0V=%, 

6, = — Wy, 0, = — hp. 


If 6, and @, are linearly dependent upon each other, we must 
have 
#, = constant 86, 
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from which it follows, at once, that 
0, 0, — 8, 6, = 0, 
where the accents denote differentiation with respect to x; or, 
Vath’ — ath! =o. 


On the other hand, y= (x, a, 8) is the complete solution of 
the differential equation, which arises out of G,= — 2’ G=oa, 
when # is written for ¢; that is, of 


but here a and 8 are two arbitrary independent constants, and 


consequently and w’ a, are independent of each other with 


ax 
respect to a and £, so that the determinant 
V1 th’ — ve 


is different from zero. Consequently 6, and 6, are independent of 
each other, since the contrary assumption stands in contradiction 
to the result just established. Hence, the general solution of the 
differential equation /=o, is of the form 


u=C, 6(¢)+¢, 67), 
where ¢, and c, are arbitrary constants. 


128. Following the methods of Weierstrass we have just 
proved the assertion of Jacobi; since, as soon as we have the com- 
plete integral of G=o, it is easy to express the complete solution 
of the differential equation /=o. 


The constants c, and c, may be so determined that # vanishes 
on a definite position 7’, which may lie somewhere on the curve 
before we get to 7,. This may be effected by writing 


C=—0(t'), = 98,(7'). 
The solution of the equation /=o becomes 


3) u = 0,( t') 04) — 0, t') 6,(2) = O(4 #). 
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It may turn out that @ (7, ¢’) vanishes for no other value of 
¢; but it may also happen that there are other positions than 7’ at 
which ®(4¢, ¢’) becomes zero. If ¢” is the first zero position of 
@( 4, ¢') which follows #’, then ¢” is called the conjugate point tot’. 


Since ¢’ has been arbitrarily chosen, we may associate with 
every point of the curve a second point, its conjugate. ‘This being 
premised, we come to the following theorem, also due to Jacobi: 


Lf within the interval t,....t, thereareno two points which 
are conjugate to each other in the above sense, then it ts possi- 
ble so to determine u that tt satisfies the differential equation 
J=0, and nowhere vanishes within the interval t,....t,. 


129. Let the point ¢= 7’ be a zero position of the function 
u=@(4,t'), 


and let 7” be a conjugate point to #’, then @(¢, 2’) will not again 
vanish within the interval #’....¢”. Take in the neighborhood of 
the point ¢’ a point ¢'+7, where 
t>o, then the point which is 
conjugate to ¢’+7 can lie only 
on the other side of ¢”. This may be shown as follows: 


fir 
t fi 


If «= @(7%, Zz’) is a solution of the equation 


du | dF, du 
ye ae ae 


then is _ 
u= @(4, #'+7) 


a solution of the same equation; that is, of 


Pu dF de pz, 
dt" dt dt ee 
since w differs from only through another choice of the arbi- 
trary constants c, and c,. 


If + is chosen sufficiently small, then @(?’ +7, ¢’) is different 
from zero, and consequently also @(7’, #’ +7) =o. 
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Eliminate F, from the two equations above, and we have 


au ~ 7 au ae, 4 2h ae 
(aS aS2). 4 %) 
) egg Ry ae a =e 


Now write 


5) due - du 
“ae ogee 


and the above equation becomes 


which, when integrated, is 
7) V=U— —UuU— = + 


The constant C in this expression cannot vanish, for, in that case, 


u = const. u, 
or 


@( 7, 2’) = const. @(4, #’+7). 


Since, however, @(7, ¢’) vanishes for ¢= 7’, it results from the 
above that @(7', ¢’+7) =o, which is contrary to the hypothesis, 
and consequently C cannot vanish. 


It is further assumed that F, does not change its sign or 
become zero within the interval 4....4,. If 7, vanishes without 
a transition from the positive to the negative or vice versa within 
the stretch 4....2,, then in general no further deductions can be 
drawn, and a special investigation has to be made for each par- 
ticular case. 


In the first case, however, v has a finite value, and the equa- 
tion 7), when divided through by «*, becomes 


i zie gt 
at Bb we TE 
Py ~ dt Fy 
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an expression, which, when integrated, is 


“= of 
Caz 
Since the function 2 does not vanish between 7’ and 7”, it follows 
from the last expression that 2 cannot vanish between the limits 
titrand t". Accordingly, tf there is a point conjugate to t' +7, 
it cannot lie before t". If, therefore, we choose a point 7’ before 
t'’ and as close to it as we wish, then w’ will certainly not vanish 
within the interval #’/+7....2£'". 


If ¢’ is a point situated immediately before 4, and if we deter- 
mine the point 7” conjugate to z’, and choose a point 4, before 7” 
and as near to it as we wish, 
thei from thes preceding: it 1s 
es: ne clear that no points conju- 
gate to each other lie within 
the interval 4....4,, the boundaries excluded. We may then, as 
shown above, find a function #, which satisfies the differential 
equation Jo and which vanishes neither on the limits nor within 
the interval 4,....4,. The transformation of Art. 117 is therefore 
admissible, and the sign of 87 depends only upon the sign of F,. 


130. We may investigate a little more closely the relation 

of Art. 120, where 
du, du,  C 
Pa Ph 

In the interval under consideration, boundaries included, we assume 
that /, does not become zero or infinite, and consequently retains 
the same sign. Further, the constant C has always the same value 
and is different from zero, since #, and #, are linearly independent. 

It follows at once that ot cannot be zero at the same time 
that w#, is zero; for then C would be zero contrary to our 
hypothesis. 


Owing to the form 
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it is clear that £ (4) has the same sign as - We may take 
this sign positive, since otherwise owing to the expression 
Luz du, C 


Oo aE Be 


we would have g (2) positive. Wemay assume then that the 
1 


indices have been placed upon the w’s, so that “! is always on the 


7) 
increase with increasing /. 


The ratio “ will become infinite for the zero values of U, 
u 


(see Art. 120). Since this quotient is always increasing with in- 
creasing values of /, the trace of the corresponding curve must 
pass through + o, and return again (if it does return) from — o. 
Values of #4, for which this quotient has the same value, may be 
called congruent. 


It is evident, as shown in the accompanying figure, that such 
values are equi-distant from two values of ¢, say 4 and 7,, which 
make w,=0. ‘The abscissez are values of 7, and the ordinates are 


the corresponding values of the ratio “. 
2 


131. To summarize: We have supposed the cases excluded 
in which F, is zero along the curve under consideration. If this 
function were zero at an isolated point of the curve, it would be a 
limiting case of what we have considered. If it were zero along a 
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stretch of this curve, we should have to consider variations of the 
third order, and would have, in general, neither a maximum nor a 
minimum value unless this variation also vanished, leaving us to 
investigate variations of the fourth order. We exclude these 
cases from the present treatment, and suppose also that /, and /, 
are everywhere finite along our curve (otherwise the expression 
for the second variation, viz.— 


f (Fw? + Fu) dt, 
would have no meaning). 


We also derived in Art. 124 the variation of G in the form 
d dw 
Ga hw FT (AG 
and when this is compared with the differential equation 
a J iA du ) 
12°) o=—F,u— a (nS (see Art. 118), 


it is seen that if an integral w of the differential equation 12°) 
vanishes for any value of ¢, the corresponding integral w of the 
equation 5G—o vanishes for the same value of ¢. 


In Art. 126 we had 
w—y'é,— x'n, = 806, ¢) + 88 0,(7), 


where the displacement &,, 7, takes us from a point of the curve 
G=o to a point of the curve 85G=o. Consequently the normal 
displacement wy can be zero only at a point where the curves 
G =o and 8G =o intersect. 


At such a point we must have 
62 9,(¢) + 68 0,(¢) = 0. 


When one of the family of curves G =o has been selected, the two 
associated constants a and @ are fixed. /These are the constants 
that occur in 6,(7) and 6,7). If, further, the curve passes through 
a fixed point F,, the variable 7 is determined, and consequently the 
functions 6,(¢) and 6,(¢) are definitely determined, so that the 
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ratio $a:88 is definitely known from the above relation. There 
may be a second point at which the curves G=o and 5G-=o inter- 
sect. This point is the point conjugate to P, (see Art. 128). 


132. The geometrical significance of these conjugate points 
is more fully considered in Chapter XI. Writing the second vari- 
ation in the form 


ty 
pra {rw (% —#) ar 
bo 
we see that the possibility of x — “ = 0 is when u=Cw. Now 


wis zero at both of the end-points of the curve, since at these 
points there is no variation, but « is equal to zero at 2, only when 
P,is conjugate to P,. Hence, unless the two curves G—o and 
5G =o intersect again at P,, u is not equal to zero at A, and con- 
sequently 


In this case, if F, has a positive sign throughout the interval 
h....4, there ts a possibility of a minimum value of the inte- 
gral l,and there is a possibility of a maximum value when F, 
has a negative sign throughout this interval. 


133. Next, let A, be conjugate to A,, so that at both of the 
limits of integration we have w=-o-—-w. We may then take u—w 
at all other points of the curve, so that consequently 


w tt 


h 
of ={- w ( w" —_ we \at= 0. 
hy 


We cannot then say anything regarding a maximum or a minimum 
until we have investigated the variations of a higher order.* 


*It is sometimes possible to establish the existence or the non-existence of a maximum 
or a minimum by other methods; for example, the non-existence of a minimum is seen in 
Case IT of Art. 58. Ina very instructive paper (Trans. of the Am. Math. Soc., Vol. HI, p. 
166) Prof. Osgood has shown that there zs a minimum in the case of the geodesics on an 
ellipsoid of revolution (due to the fact that the curve must lie on the ellipsoid). ; Prof. 
Osgood says (p. 166) that Kneser’s Theorem ‘‘to the effect that there is of a minimum 
is in general true. It seems that each separate case must be examined for itself, and in 
general nothing can be said regarding a maximum or a minimum. 
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Next, suppose that a pair of conjugate points are situated 
between /, and P,, and let these points be P’ and P”. We may 
then make a displacement of the curve so that 


w= kw from P, to P’, 
w=u-4+ kw from P’ to P” and 
w= kw from P” to &, 


where & is an indeterminate constant. The quantity w is sub- 
jected only to the condition that it must be zero at A, and F,, and 
“ must be a solution of the differential equation /= 0, and is zero 
at the conjugate points P’ and P”. 


The second variation takes the form 
zt! 
87 = Bf (Fw? + F,w*) dt 
by 
zz" 
ze f (Fat + F,w)+2k( (Aw w'+ Fuw) 
z#’ 
+ (F, w+ F,u*)} dt 
4, 
+h f(A, w'?4 Fi w*) dt. 
z! 
In the preceding article we saw (cf. also Art. 117) that 


zg" 
f (F, 4? + F,#) dt=0, 
z' 


and we may therefore write 5*/ in the form 
a =2kf (F, uw + F,uw)dt+F mM, 


where # is a finite quantity. 
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The integral 


z¢t" 
Ken u'w'+ F,uw) dt 
a 
may be written 
z¢ 
d F ee ee 
e ai (a \+ Fu} wat + [Aa wf 


z 


and since, in virtue of the formula 127) of Art. 118, the expres- 
sion under this latter integral sign is zero, it follows that 


8/7 =2k [Aww |" + PM. 


Further, by hypothesis, /, retains the same sign within the 
interval 7’....2”, and does not become zero within or at these 
limits, the function zw’ is different from zero at the limits ( Arts. 
130 and 152), and of opposite sign at these limits, since w, always 
retaining the same sign, leaves the value zero at one limit and 
approaches it at the other limit. Consequently [/, #’] is finite 
and of opposite signs at the two points P’ and P”, and it remains 
only that w be chosen finite and with the same sign, so that 


[A wu w |) be different from zero. Hence by the proper choice 


of & we may effect displacements for which 8*/ is positive, and 
also those for which it is negative. 


Hence when our interval includes (not, however, both as 
extremities) a pair of conjugate points, we have definitely estab- 
lished that the curve in question can give rise to neither a maxt- 
mum nor @ minimum. 


The above semi-geometrical proof is due to a note given by 
Prof. Schwarz at Berlin (1898-99); see also Legon 1% of a course 
of Lectures given by Prof. Picard at Paris (1899-1900) on “Zgua- 
tions aux dérivées partielles.” 
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CHAPTER X. 


THE CRITERIA THAT HAVE BEEN DERIVED UNDER THE ASSUMP- 
TION OF CERTAIN SPECIAL VARIATIONS ARE ALSO 
SUFFICIENT FOR THE ESTABLISHMENT 
OF THE FORMULA HITHERTO 
EMPLOYED. 


134. The methods which we have followed would indicate 
that the whole process of the Calculus of Variations is a process 
of progressive exclusion. We first exclude curves for which G is 
different from zero and limit ourselves to curves which satisfy the 
differential equation G—o. From these latter curves we exclude 
all those along which /, does not retain the same sign. If, for 
any curves not yet excluded, /,—o at isolated points, we have sim- 
ply a limiting case among those to which our conclusions apply. 
If 7, =o for a stretch of curve not excluded by the above condi- 
tion, we have to subject the curve to additional consideration in 
which the third and higher variations must be investigated. We 
further exclude all curves, in which conjugate points are found sit- 
uated between the limits of integration, as being impossible gen- 
erators of a maximum or a minimum. The cases in which no such 
pairs of points are to be found, or where such points are the limits 
of integration, require further investigation. ‘This leads us toa 
fourth condition, a condition due to Weierstrass, which is dis- 
cussed in Chapter XII. In this process of exclusion let us next see 
whether the variations admitted are sufficient for the general 
treatment under consideration. 


135. As necessary conditions for the appearance of a maxi- 
mum or a minimum, the following theorems have been established: 
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1) x,y as functions of t must be determined in such a 
manner that they satisfy the differential equation G=o. 


2) Along the curve that has been so determined the func- 
tion F, cannot be positive for a maximum nor can tt be negative 
Jor a minimum; moreover, the case that F,=0 at isolated 
points or along a certain stretch, cannot in its generality be 
treated, but the problems that thus arise must be subjected to 
special investigation. 


3) The integration may extend at most from a point to tts 
conjugate point, but not beyond this point. 


The last two conditions, which were derived from the con- 
sideration of the second variation, require certain limitations. On 
the one hand, a proof has to be established that the sign of AJ is 
in reality the same as the sign of 8/, if we choose for &, 9, etc., the 
most general variations of all those special variations, for which 
the developments hitherto made were true; it then remains to 
investigate whether and how far the criteria which have been 
established remain true for the case where the curve varies quite 
arbitrarily. 


136. We return to the proof of the theorem proposed in the 
preceding article. We have, in the case of the investigations 
hitherto made, always assumed that &, », &', 7’ were sufficiently 
small quantities, since only under this assumption can we develop 
the right-hand side of 


b 
ALaf iF (ere yen ete 4a) —F (ay 2, 9’)} dt 
ty 


in powers of these quantities. This means not only that the 
curve which has been subjected to variation must lie indefinitely 
near the original curve, but also that the direction of the two 
curves can differ only a little from each other at corresponding 
points. We retain the same assumptions, and limit ourselves 
always to special variations. 
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We shall first prove that for all these variations the sign of 
A/J and that of 877 agree, so that for these variations the criteria 
already found are also sufficient. However, we no longer assume 
that the variations are expressible in the form ef, en, where e 
denotes a sufficiently small quantity. 


Since the curvature of the original curve does not become 
infinitely large at any point (see Art. 95), and since further the 
original curve and the curve which has been subjected to variation 
deviate only a little from each other at corresponding points both 
in their position and the direction of their tangents, it follows 
that with each point of the original curve is associated the point 
of the curve that has been varied, in which the latter curve is cut 
by the normal drawn through the point on the first curve. 


The equation of the normal at the point x, y is 


(X—2) #4 (Y—y)y'=0; 


and from the remarks just made, the point ++ &, y + 7 is to lie on 
this normal, so that 


Ex’ iny' =o. 
If we consider this equation in connection with the defini- 
tion of w: 


w= ty —n2’, 
it follows that the variations may be represented in the form 


WwW ' 


ear pee er tesa 
1) = ig ys ” ae 


In these expressions or, is an indefinitely small quantity, 


gr 
since x’ and »’ cannot both vanish at the same time (Art. 95), and 
it varies in a continuous manner with 7 Likewise the derivative 
of this quantity with respect to ¢ is an indefinitely small quantity 


which, however, may not be everywhere continuous. 
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dé dn 
. i ri 7 = 7 3 sufh- 
ciently small quantities, we may develop the total variation of the 


integral 


Under the assumption that & 7, €’— 


t 
Al=f LF (a+§ yt, xt’, x +1')—F (4, », 2, 9')] dt 
ty 


with respect to the powers of &, 7, &','; and, if we make use of 
Taylor’s Theorem in the form 


CR ee GF ices tye > oF gE 


1 
+[a-oeS (Risa ebiyeiucatiee SEE; 
0 i,j 


OF 
0x,0x; 


sion vanish, a development of the form 


where /;, ; = , we have, since the terms of the first dimen- 


2) vf 1—¢)[F, (r+, ytena' pel ten) G+... ]de, dt. 


137. If we further develop /,,,, etc., with respect to powers 
of ¢«, it is found that the aggregate of terms that do not contain e 
is identical with 8*¥ which was obtained in Chapter VIII. 


Integrating with respect to ¢ we may represent the other 
terms as a quadratic form in &, 7, €', yn’, whose coefficients also 
contain these quantities and in such a way that they become 
indefinitely small with these quantities. 


Next, writing in A/ the values of €, 7 given in 1) and the fol- 
lowing values of €’, n’ also derived from 1): 


, yi dw (a5 i 
) g = gta y" se a? “dt + Ww dt Pe ae P 
3 , 


a lt a? Gt 5 eae : 
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we have 
by 
4) ara iF, (dz) ae wa dt 
by 
t 
+f {rerszewte +h (# w)" \ at 
by 


where /, g, # denote functions which still contain w and a =, and 


in such a way that they become indefinitely small at the re time 


as these quantities. 


138. After a known theorem* in quadratic forms, 


fur +2 gw 2e ae aay 


may always, through linear substitutions not involving imaginaries, 
be brought to the form 


hh uy; + hr Uy’, 


in such a way that at the same time the relation 
Pilar yee dw \ 
Uy + Uy Ur + ( - ) 
is true,and where f,and fare roots of the quadratic equation in 2: 


(fa2)(h—2)— gata f +h) + fh 


Since the coefficients in this equation become simultaneously small 
with w and ae, the same must also be true of /, and /, the roots 
of this equation. 

*Such substitutions are called by Cayley orthogonal (Crelle, bd. 32, p. 119); see also 
Euler, Nov. Comm. Petrop., 15, p. 275; 20, p. 217; Cauchy, Exerc. de Math., 4, p. 140; 


Jacobi, Crelle, bd. 12, p. 7; bd. 30, p. 46; Baltzer, Theorie und Anwendungen der Determi- 
nanten, 1881, p. 187; Rodrigues, Liouv. Journ., t. 5, p. 405; Hesse, Crelle, bd. 57, p. 175. 
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If Z is the mean value erg fx and f,, which also becomes 


indefinitely small with w and 42 , we may bring the expression 


Aup+ fouz 


to the form 
Sit t frugal (up + uz) =1 Ur (22) \ 
and consequently we have for A/ the expression 


L, 


t 
Ar -({- (=2/' a. Fut ax { {ur + (22) \ ai, 
h % 


or finally 


ar=f {cre (ey + to wh ae; 


and thus we have for A/ the same form as we had before for 8/7 
(Art. 115). 


139. We assume now that the necessary conditions for the 
existence of a maximum or a minimum are satisfied; that therefore 
along the whole curve G=a, the function /, is different from zero 
or infinity, and always retains the same sign; that a function 
may be determined which satisfies the equation 


d d 
GAP Ge) Fino 
and nowhere vanishes within the interval 4%....4, or upon the 


boundaries of this interval. 


If we therefore understand by £& a positive quantity, and 


write 
l==—k+7+4, 
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then the expression for AZ above becomes 


aA 
ar={((A-#) (24) + (Aa) w} dt 
i 
t 
+ foe (2) orl dt 
is 


If & is given a fixed value, then we may choose &, 7 so small 
that the absolute value of the quantity 7 that depends upon them 
is less than & The quantity £+Z is therefore positive, and con- 
sequently also the second integral of the above expression. We 
have yet to show that the first integral is also positive, if F,> 0. 


After a known theorem in differential equations it is always 
possible, as soon as the equation 


is integrated through a continuous function # of 4, which within 
and on the boundaries of the interval 4....z7, nowhere vanishes, 
also to integrate the differential equation 


Z{(A-#) HR, k)u=o 


through a continuous function of 4, which, if & does not exceed 
certain limits, deviates indefinitely little throughout its whole 
trace from #, and may therefore be represented in the form 


u=u+( (4k), 


where (4, &) becomes indefinitely small at the same time as & for 
all values of ¢ that come into consideration. 


The function # will therefore vanish nowhere within the in- 
terval 4....4,. In this manner a certain limit has also been estab- 
lished for 4, which it cannot exceed; but if the condition is also 
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added that & must be so small that -,—% has the same sign as 
F,, then &, » may always be chosen so small that |/|< £. 


The first integral may then be transformed in a manner sim- 
ilar to that in which the integral 8) of Art. 115 was transformed 
into 14) of Art. 119, and we thus have 


MS fins “)4 dw du wy" 4, 


‘Ge dt un § 
2 
dw \ 
+ [+e ' 4 ee ote 
ty 


which shows that A/ for all indefinitely small variations of the 
curve, which have been brought about under the given assump- 
tions, is positive if F, is positive. If 7, is negative, the same 
determinations regarding £ remain; only £ must be chosen nega- 
tive and |/|<—&. Both integrals on the right of the above 
equation are then negative, and consequently 4/ is itself negative. 


We have therefore proved the assertion made above: // in 
the interval t....t, the necessary conditions which were derived 
from the consideration of the second variation of the integral 
for the existence of a maximum or a minimum are satisfed, 
then the sign of the total variation will be the same as the 
sign of the second variation for all variations of the curve 
which have been so chosen, that not only the distances between 
corresponding points on the original curve and the curve sub- 
jected to variation are arbitrarily small, but also the directions 
of both curves at corresponding points deviate from each other 
by an arbitrarily small quantity. 


It has thus been shown that the three conditions given in 
Art. 135 are necessary for the existence of a maximum or a mint- 
mum. A further examination will give a fourth condition ( Weier- 
strass’s condition, see Chapter XII) whose fulfillment is also suf 
ficient. 'This condition, if fulfilled, is then decisive, after we have 
first assured ourselves that the other three conditions are satisfied. 
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APPLICATION OF THE ESTABLISHED CRITERIA TO THE PROB- 
LEMS I, ll, I] AND 1V, WHICH WERE PROPOSED IN CHAPTER 
I AND FURTHER DISCUSSED IN CHAPTER VII. 


140. Prospuem I. The problem of the minimal surface 
of rotation. 


As the solution of the equation G=o, we found (Art. 100) 
the two simultaneous equations of the catenary : 


( a=a+ B= ¢(z, a, 8), 
ly =8/28 +) =H o B). 
We have, therefore (Art. 125), 
e@)=B, é(f)=1,  $(2)=4 
V)=B8/Ae—E), W(A=0, W(A=K(e+e; 
2) and consequently, 
6 £) =W'(2) (2) — 8(2) 2) = B/Ae— et) =y/, 
(1) = W(t) b(t) —$'(2) (2) = ty'—y. 


If, now, 4%, Vo, Xo» Yo are the values of x, y, x’, y’ which correspond 
to the value 4, then is 


3) O(4, 4) = 9,(4) 6,(¢) — 8, 4) 9,(¢) 
= yo (ty—9)—(4% — 0) 9’; 


1) 


or, since 
pn Xy— , , 
f= om = a B=x' =x, [cf. 2)], 
we have 
4) @(4,4)=1/B[ yay — yz!) —9' (a9! — ox )). 


In order to find the point conjugate to 4, we have to write in 
this expression for x, y, x’, y’ their values in terms of ¢ and then 
solve the equation O(4, 4)=0, 
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To avoid this somewhat complicated calculation, however, we 
may make use of a geometrical interpretation (Art. 58). The 
equation of the tangent to the catenary at the point 2), 4 is 


VX =a) ~ eC =H) = 0. 


Therefore, the tangent cuts the X-axis in the point determined 
through the equation 


i f f 
Vo Xo = XH — Vo%X- 


The tangent at any point of the catenary cuts the X-axis at a 
point determined by the equation 


Vy X= xy — yx. 


If, now, the point x, y is to be conjugate to 2%, 3, then its coordi- 
nates must satisfy 4), which becomes 


Ie V(X — X) = 0. 
Hence, since y,/ and y’ do not vanish (Art. 101), we have 
X= Xo; 


that is, the conjugate points of the catenary have the property 
that the tangents drawn through them cut each other on the 
X-axis. We thus have an easy geometrical method of determining 
the point conjugate to any point on the catenary. 


Further we have 
fy= a 
(Vv ee aty 


and since y is always positive, and 2’, y’ cannot simultaneously 
vanish, it follows that 7, is always positive and different from 
zero and infinity. Hence, the portion of a catenary that is situated 
between two conjugate points, when rotated about the X-axis, 
generates a surface of smallest area (cf. Art. 167). 


At the same time in this problem it is seen how small a role 
the condition regarding /, has played in the strenuous proof rel- 
ative to the existence of a minimum. 
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141. PrRoBueM II. Problem of the brachistochrone. 


In this problem the expression for F, is found to be 


1) Pe a as, ees, 
OEE 73) VARI a 
We assumed from certain @ priors reasons that between the 
points 4 and 2 of the curve there could be present no cusp (see 
also Art. 104); that is, no point for which x’ and y’ are both 
equal to zero simultaneously. For such an arc of the curve F, is 
then always positive and different from zero and infinity, since the 
quantities under the square root sign are always finite and differ- 
ent from zero (see also Art. 95). 


We obtained (Art. 103) the solution of the equation G=o in 
the form 


el a t)=¢(4,4, B), 
2) 


y+a—B (1—cos ¢)=v (Z,4, B), 


where here # is written in the place of ¢, and ain the place of 
—%, and @ instead of 1/(2c*); @ is a given quantity which is 
determined through the initial velocity. 


We consequently have 

¢ (¢)=B (1—cos £), $, (4)=1, $, (4) =t—sin £; 

v' (¢4)=Bsin 4, Wy, (4)=0, b, (¢f)=1—cos #£: 
3) 6, (4)=B sin 4, 

6, (¢)=B sin ¢ (#—sin ¢£)—B (1—cos ¢)? 

R =28 sin(¢/2) [¢cos(¢/2)—2 sin (£/2)]; 
and therefore 
t 


@ (4, 4) =4 B? sin sin {cos (zcos-$— 2 sin | 


= re ( ds cos 2 —2 sin)} 


2 2 2 
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With the positions which we have assumed for 4 and & both 
4 and ¢ are different from o and 2 7, and consequently the equa- 
tion for the determination of the point conjugate to 4, has the form 


cos 22 ( t cos —2 sint)— cos (x, cos 2 sin) <0, 


2 2 2 2 2 


or 


4) t—2 tant =h—2 tan 2, 


which is a transcendental equation for the determination of 7. 


We easily see that there is no other real root within the in- 
terval o....2m7 except ¢=%, since the derivative of ¢—-2 tan(7/2), 


namely, 1— is negative, so that 7— 2 tan(¢/2) continu- 


1 
cos? (7/2) 
ously decreases, if ¢ deviates from 4, and can never again take the 
value 4,—2 tan(7,/2). 


Consequently there is no point conjugate to the point /, on 
the arc of the cycloid upon which 4, lies, and therefore every arc 
of the cycloid situated between two cusps of this curve has the 
property that a material point which slides along it from a point 
A reaches another point @ of the curve in the shortest time ( Art. 
168 ). 


In this problem we see that the condition /,>o0 was sufficient 
to establish the existence of a minimum. ‘The case where the 
initial velocity is zero, and the point 4 is situated at one of the 
cusps will be discussed later (Art. 169). 


142. PROBLEM III. Problem of the shortest line on the 
surface of a sphere. 


In this problem we find that 
sin? # 
1) a a Soar TAC 
(1/u? +0" sin? wz) 
This expression cannot become infinitely large, since w’ and v’ 


cannot simultaneously vanish. 


However, the function /, will vanish if sinw = 0; that is, 
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when “=o or 7. Consequently, in this case, we must so choose 
the system of coordinates that w nowhere along the trace of the 
curve becomes equal to zero or tom. If this has been done, then 
F, for the whole stretch from A to Z is positive, and does not 
become zero or infinitely large. 


The equation G=o furnishes the arc of a great circle, whose 
equations are (see Art. 106): 


cos “#=cos ¢ cos (s—64), 
cot (v—f)==sin c cot (s—4) ; 
2) or, 
u==arc cos jcos c cos (s—b)}=¢ (s, a, B), 
v—B-+arc cot {sinc cot (s—d)}=w(s, a, B). 
Accordingly, we have 


' cos ¢ sin (s—d) sin s cos (s—6) 
Sj= : 8) ——_———— 7; 
a V1—cos* c cos? (s—6) f(s) V 1—cos* ¢ cos? (s—d) 


i(s)=a Ww (s)=p— EE 


—cos?¢ cos*(s—S)’ 


__ —cosc¢ sin (s—4) cos (s—S) a3 
ts) = 1—cos?c cos? (s—4) a ails), 


and consequently 


6,(s)= cos (s—b) hy epee sin (s—é) 
; V 1—cos*¢ cos? (s—b) : V 1—cos*c cos? (s—é) 


Hence, since for the point 4 we have s=s, = 9, it follows that 


Vv 1—cos*c cos*b Y1—cos*c cos{s—b) 


Therefore, in order to find the point conjugate to the point s,= 0, 
we have to solve the equation ®(s, s,) =o with respect to s. 
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Since the denominator of 3) cannot become infinite, the con- 
jugate point is to be determined from the equation sins=o. We 
consequently have s=7 as the point conjugate to s=o; that is, 
the point conjugate to 4 is the other end of the diameter of the 
circle drawn through 4. 


Hence the arc of a great circle through the points 4 and B, 
measured in a direction fixed as positive, is the shortest distance 
upon the surface of the sphere o”/y when these points are not at 
a distance of 180° or more from each other, a result which is of 
itself geometrically clear. 


We may remark that the condition that 7, cannot vanish is 
clearly in this case unnecessary; since the arc of a great circle 
possesses the property of a minimum independently of the choice 
of the system of coordinates with respect to which /,, say, at 
some point of the curve vanishes. 


143. From the figure in Art. 107 it is clear that when 4 is 
the pole of the sphere, the family of curves passing through 4 and 
satisfying the differential equation G—o (4. e., arcs of great cir- 
cles) intersect again only at the other pole. In the next Chapter 
it will appear that the two poles are conjugate points. This, 
together with what was given in the preceding article, may be 
taken as a proof that the arcs of great circles can meet only at 
opposite poles. 


144. PrRoBLEM IV. Problem of the surface offering the 
least resistance. 


In this problem let us write (Art. 110) 


ae eed Oy 05 B=—-—G, 
so that 


a =al[t +2274 72] = 4(4 a, B), 


y =aflog 7+ + 342] —Bp= WZ, a, B). 
Hence, 


¢(¢)=2', $:( 4) = x/o, $4) = 9, 
WA=y7; W(t) = (¥+8)/4 ¥( 7) =—1, 
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0,(¢) = y' x/a—2'(y + B)/a, 


0,(2) = x", 
and 


OG WS Ens St) OE). 


a. 
Now the tangent to the curve at any point 2, 7% is 
Po(X — 4%) — Ho (VY — Hm) =9, 
and the intercept on the Y-axis is 
Ee Semen Ae ae oe 
The tangent to the curve at any point x, vy cuts the Y-axis where 
a Va=xn'y —y'x. 

We therefore have for the determination of the point conjugate 
to 2%, % the equation 


a! x6 Vo = 2%) x' Y, or Y= FY. 


As in Art. 140, this gives an easy geometrical construction for 
conjugate points. 
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CHAPTER XI. 


THE NOTION OF A FIELD ABOUT THE CURVE WHICH OFFERS A 
MAXIMUM OR A MINIMUM VALUE OF THE INTEGRAL. 
THE GEOMETRICAL MEANING OF THE 
CONJUGATE POINTS. 


145. In Chapter IX we showed that the neighboring curves, 
which pass through a fixed point 4 and belong to the family of 
curves G = 0, intersect again in a point B, if B is the point conju- 
gate to 4. We shall now consider more fully this property of 
conjugate points. 

We may first introduce the notion of a feld about the curve 
which is to cause the integral to have a maximum or a minimum 
value. 

We have assumed for all points belonging to that portion of 
the curve for which the integral in question is to be a maximum 
or a minimum that the function /(4, y, x’, y') is regular in 4, », 
a'and y’ and that F, along 
this portion of curve is neith- 
er zero nor infinite. HWxcep- 
tions to these assumptions 
are left for special investi- 
gation. From this, in con- 
nection with the necessary 
conditions already estab- 
lished, it is seen that the 
portion of curve can have no 
singular points (see Art.95). 
Such a portion of curve has therefore at every point only a single 
normal which cuts the curve, and the radii of curvature of all 
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points have a lower limit which is different from zero (Art. 80). 
Consequently, we may determine on both sides of the normal 
drawn through the point C of the curve 42 two points D and D’ 
in such a way that the normal within the interval DD’ is not cut 
by any other normal to the curve in the neighborhood of the point 
C. Consider lengths similar to DD’ drawn for all points along the 
curve; then the surface bounded by the points D and D’, which 
follow one another and which envelop completely the curve 4B, 
has the property that within it no two normals drawn through 
two points of the curve that lie very close together intersect. 


146. We represent the curve AZ, which satisfies the differ- 
ential equation G = 0, by the equations 


1) a= d(7, a., B), y= is, a., B), (t= ee re) 


and one of the neighboring curves, which also satisfies the differ- 
ential equation G = 0, by the equations 


2) z=$(4a+a,8+f'), y= w(ta+a,B+P’). 


Both curves are to pass through the same point 4. If for 
the first curve there corresponds to the point 4 a definite value 
?, of ¢, there will correspond to the same point for the second curve 
another value, say 4+-7’. 


The condition that the first curve shall cut the second curve 
is expressed by the two equations: 
“ (¢ (4+7',a+a',B+P')—¢(4, a, B)=o, 
ty (A+7,a+a', B+B')—w (%, a, B)=o; 


or, developed in powers of 7’, a’ and f’: 
" (4) 7 +1 (4) a’ +42 (%) B'+(7', @, B’)2=0, 
y’ (4) Ty, (4) a’ +, (4) B+ (7, ae B’),=0, 


where (7’,a’, 8’), denotes the terms of the second and higher 
powers of 7’, a’ and 8’. 
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147. We may solve the equations 4) with respect to 7’, a’ 
and f’ as follows. Suppose we have two equations 


ax+tby+cez4+(4, y, Z)2,=0, 
a2+b' y+e' 2+( 2,9, 2Z),=9, 


where one of the three determinants a 6’—a@’' 6, ac'—a'c, bc’ —b'c 
is different from zero. It follows,* then, that we may express all 
values x, vy, z which satisfy the two equations, and in which x, y, 2 
do not exceed certain limits through three power-series of a single 
quantity. 


We may choose for this quantity s=c,%+¢, y+c, Z, where 
Cy, C, and c; need satisfy the only condition: 


a: b;,-. “¢ 
BPSD ERE. 
Ciy C2, C3 


For brevity, write (cf. Art. 126) 
th (40) $2 (4% )—d1 (4) He (4) = 9; (4); 


then the three expressions corresponding in equations 4) to the 
determinants 


6b =0 6, @C=e2 6. b0 0c 
are 


(* (4) i (4)—w’ (4) $; (4) = —9, (4), 
5) $' (h) 2 (h)—W' (4) $2 (%) = — 92 (%), 
ee (4) Wa (4 )—h (4) 2 (4) = —4, (4) 


of which 6,(%) and 6,(%) cannot both simultaneously vanish 
(Art. 127). 


We may accordingly write 


t 
Q=9, C20 + C38 = ky, 


*See my lectures on the Theory of Maxima and Minima, ete., p. 102 and p. 21. 
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and further impose upon the constants c, and c; the condition 
$(%), it), $l 40) 
6) W(t), YCto)s Pal to) | = C2(%) — 636,( 4) = 1. 
0, Gs C3 
If we consider only the linear terms in equations 4), we have 
$(%) 7 + bil to) a + $4) B=, 
#4) 7 + (fm) a’ + walt) B' =0, 
coe + of’ =&,. 


From these equations we have as first approximations for 7’, a’ 
and £’ the values 
T= —k, 4,( ty); 


7) = +k, 8, %); 


B= —k, 6,( ty); 
and therefore, finally, 


= —k, 95( Zo) + REP CR: by 
77) a’ — +h; 6, ty) + ke Pk, ty), 
B= — ky, 6,( 4) + ki? PCK, i) 


where Pik, 4), P(A, %) and P,(%,, 4%) are power-series in fh, 
and 4. 


If we write these expressions in equations 2), or, what is the 
same thing, in 


a= $(¢+7',a+e', B+ f’), 
8) 


y=W(t+7,a+4a', B+ B’), 


where, now, / may take values less than 4, then we have 
x= 2—k,[$'(t) 0, )—4,( 2) (4) +444) O( %)] +4 4, Ar); 
¥= 9 —K[W(L) Ot.) (£) (to) + do Z) (4) + Aa 4, A). 
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In these equations the symbol (4, %,) is used to represent quanti- 
ties which for every value of ¢ become indefinitely small at the 
same time as &. 


When &,=0, the curve represented by equations 9) becomes 
the original curve, and we see that £, can be taken so small that 
the two curves at corresponding points, that is, at points that 
belong to the same value of 4, may come as near to each other as 
we wish. We shall show in the following Article that by this 
process we have derived all the curves that satisfy the differential 
equation G=o, which go through the point 4 and are neighboring 
the first curve. 


148. Instead of the quantity £, we may substitute a power- 
series in 7’, a’, 8’ which is subjected only to the condition that if 
C1, Cz, Cz; are the coefficients of the linear terms in 7’, a’, B’, the de- 
terminant 


$'(t), b:(%), b:(%) 
W(t), Wi (40), Yo ty) +o. 
Cy, C2 C3 


This condition is satisfied by the power-series which expresses 
the trigonometric tangent of the angle which the initial directions 
of the two curves at the point 4=/¢, include with each other. 


For, denoting this tangent by £, we have 
BV, dy 


p= BX, d x0 = He Yo — Yo Xo 
nee Eo Io Xp Xo + HoH 


AX dxo 
BUA) VED, [BUD WUD] |G WC)| oy or 
5 an. weal’ lpn, vial” Hate, wal? TOF 


%( ty) a y?( ty) oe (7, a’, B’)s 


It is assumed that the curve is regular at the point 4,so that 
the quantities ¢'(4) and W(7,) are not simultaneously zero, and 
consequently ¢'(4)?+ W'(4)* is different from zero. 
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Hence, the determinant of the equations 4) and 10) is 
$'(t); $i to)» x(t) 
ek W'(h), (4), (to), 
PC) + ECG) |r), WIAD] (A's WA] [A HG) 


$'(t), VA) 1PM) WH) 1P'), — #') 


Multiply the first horizontal row by (4), the second by —4"(4), 
and add them both to the third row, which then becomes 


$,(%), va'(%) bi(%), Wal to) 
(th), Vo)! [bh vr) 
b:(%), eo) | | elt) vl %) 
oh) W(e)| 14a) v4) 
or, what is the same thing, 
0, 9,'(%); 6,'( % ). 

Hence, the above determinant is 

WO) gape (8) 8) — '(%) 64(4)] 


= 1 C 
= ( ) +72) ACh) 


an expression which (Joc. cé#t.) is different from zero. 


? s] 


+ 


’ 


bf 


+ 


(see Art. 129), 


We may accordingly write & in the place of #,, and find in the 
same way as above: 


FA ies 2 
y=IVtkhf(tk) 


149. In Art. 89 the form of the solution of the differential 
equation G=o was given. Jt follows that a curve which satts- 
fies the equation G=ois completely determined as soon as tts 


intttal point and the direction of the tangent at this potnt are 
known. 
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Let a, 6 be the coordinates of 4 and (see Fig. of Art. 87) 
the angle which the initial direction makes with the X-axis; fur- 
ther, take instead of the coordinates x, y a new system of coordi- 
nates /, v with a new origin at 4 in such a way that 


( t=—(a—a@)cosh—( y—Sb)sinh, 
12) 
\ v=(a4—a@)sint+( y—b) cosh; 
or 
( x=a+t cosd+yv sind, 
13) 


i] y=b—tsind+v cosa. 
Now if we choose ¢ as the independent variable, then is 


o 2 
x’ =CcOSs 42 sind, ox oe sin A, 


pay ax! _ dv 
aE ae aE 


The differential equation G=o, 7. é., 
,ay' ek a ee: 
re Ys Bs ar aan 


becomes then 


14) 0= 22 F(a 4+#cosrd+vsina, d—Z# sind + v cosa, COSA + dv 


dt 
sind, —sindA+ © cosn) + Alt v, @) (Art. 94). 


Following the method of integration given in Chapter VI, we 
solve the above equation in such a way that when ¢=o, both v=o 
and 2 —o, the v-axis being the direction of the tangent at the 
point 4. 
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Hence, if F, (a, 6, cosa, — sind) has a finite value different from 
zero, aud if WY (4 v; she 
point 4, as we have assumed was the case, since /, together with 
its derivatives, of which AH consists, is a regular function of its 
arguments, it follows that there is only one power-series of ¢ that 
satisfies the differential equation, and which with its first deriva- 
tive vanishes for ¢=0. 


does not become infinitely large at the 


This power-series has the form 
v=t? P(é ")s 
Writing this value of v in the equations 13), they become 


H=@+1 COSA A, E+ oe ey 
15) 
y=b—tsindk+BP+...., 
where the constants 4,, A2,,.... are definitely determined. 


Thus the equations 15) completely determine the curve which 
‘satisfies the differential equation G=o, where a, 6 are the coordi- 
nates of its initial point and a the angle which its initial direction 
makes with the X-axis. 


From this it follows at once that through equations 11) we 
have all the neighboring curves of the original curve which pass 
through the same initial point and satisfy the differential equation 
G=o0. 


150. We may therefore give £ an upper limit in such a way 
that all curves belonging to a value of & below this limit and sat- 
isfying the differential equation G=o lie completely in the surface 
which envelops the original curve. 


This makes it possible to bring about a one-valued relation 
between both curves in such a way that, corresponding to every 
point of the original curve, we may determine the point of the 
neighboring curve at which this curve is cut by the normal ata 
point on the first curve. 


Let x, y be the coordinates of a point P on the original curve, 
and ++€, y+7 the coordinates of the corresponding point on the 
neighboring curve. 
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If P’ is the point corresponding to P, its coordinates are 
a+ €=¢d(¢+7,a+0', 8+ B’), 
ytn=W +7, a+ a, B+ B’); 


and besides, since (X —x)x'4+ (Y—y)y'=0 is the equation of the 
normal, and X=7%+é& Y=y-+7 isa point on it, we have 


HE + yn =0. 
Hence, é, 7 and 7 are to be determined from the equations 
E=9'(4) 7+ $2) a+ $24) B'+...., 
16) n= W(t) 7+ (7) B+ (2) B+...., 
o= P(t) Et w(t) 2. 


The last of these equations combined with the first and second 
gives 


17) o=[¢7(4) +074) ]t+-£f(4)+¢4 &), 


when for a’, 8’ we have written from 7*) their power-series in £. 


Since the portion of curve 4 & has no singularity, and conse- 
quently ¢’{7)+W?(¢) nowhere vanishes, we may from equation 
17) express 7 and therefore also € and 7 as power-series in &. If, 
then, we limit ourselves to curves with which & remains within a 
certain limit, we may always determine the point where such a 
curve is cut by a normal of the original curve. 


151. Weask if it is possible for the second curve to intersect 
the first curve. For this to be the case the length PP’ must be 
zero; that is, €&, 7 must for some value of ¢ be equal to zero. Hence 
we have so to choose the quantities ¢,7, 7’, a’, 8’ that the equations 
4) and 16), when in 16) € and » are put equal to zero, are satisfied. 


The terms of like dimension in +) and 16) are homogeneous 
functions of 7’, a’, B’ and of 7, a’ B’ respectively; these equations 
may be written: 


170 CALCULUS OF VARIATIONS. 
164) +U}t' + {bi to)+ Dia’ + | bal to) +9} B =o, 
Who) +e57! + ato) + Dita’ + iat) + ai B'=9, 
{p'(Z) + emit+idilt)+ prta’+ (b(t) +92} 8 =0, 
WL) +asi7 + a2) + Asta’ + ty 2) +935 B'=0, 


where 2, 4, 9, 2%, Di, g, represent functions of 7’, a’, B’; and vz pz, 92, 
V3, Ps, 93 are functions of 7, a’, 8’, which with these functions and 
therefore also with £, become infinitely small. 


The first two of these equations express that the two neigh- 
boring curves pass through the initial point 4, and the last two 
that they are to go through another point. 


In order that these four equations exist simultaneously, their 
determinant must vanish. This determinant, when in it we make 
k=0, is: 


$' (to); 0, dit), elt) 

Vo WH) Ya 4) 
0 = o(t), (4), (4) | 
o W(t), wt), ¥AC2) 


and this is nothing other than the function —@(4, 4). Hence the 
determinant of the above system of equations may be brought to 
the form —@( 4, 4)—A( 4, 4, &); and, as this determinant is to van- 
ish, we must have 


18) Q(t, h)+E( 4, fh, k)=o. 


If, now, C is a point of the original curve for which 7=/' and 
which is not conjugate to A, then @( 2’, 4,) is different from zero, 
and we may therefore fix a limit for & so that for all values of & 
under this limit the expression (7, 4) + &(2', 4, &) is different 
from zero; that is, none of the curves which lie very near the 
original curve can cut this curve at the point #’ or in the neighbor- 
hood of it,since we can always find a limit % of such a nature that 
for every value of ¢ within the interval ¢’/_A....¢’+4 the expres- 
sion 1s different from zero. And, reciprocally, every curve that lies 
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very near the original curve will cut this curve in the neighborhood 
of C, as soon as there is a point C in the interval 42 which is 
conjugate to 4. For one can then always find for & a value 
sufficiently small that, with very small values of 4%, the sign of 
@( 7’—h, 4)+k(t'—h, th, &) is the same as the sign of @(7’— A, 4), 
and the sign of @(2'+4, 4)+4(2’+4h, t,, &) is the same as that of 
@(7'+4%, %,). But when the function @(¢, 4,) passes through the 
value zero it changes its sign, as is seen in the following Article. 
Hence, it follows, as @(7’, 74) is to be zero, that the expression 
@( 4, 4)+(4, 4, £) must vanish once within the interval 7/—A... 
¢'4+h; or,in other words: Jf, in the interval AB of the original 
curve, there is a point t=t' conjugate to the initial point, then 
all the curves which lie very close to the first curve, which sat- 
isfy the differential equation G=o and which have the same 
tnitial point A, will cut again the first curve in the neighbor- 
hood of the point t'. Consequently the conjugate point is noth- 
ing other than the limiting position which the points of inter- 
section of a neighboring curve with the original curve approach, 
if we make smaller and smaller the angle which the initial 
dtrections of the two curves make with each other. 


If there is no such limiting position within the interval 42, 
then there is no conjugate point within this interval. 


152. It remains yet to show that the point 4 cannot itself be 
this limiting position; that is, of all the neighboring curves there 
cannot be one which cuts the original curve as close as we wish 
to A. Analytically this case may be expressed in the following 
manner: If at the point ¢ the original curve is cut by a neighbor- 
ing curve, we have the equation 


0, $(4)+2, b()+2, bx 4) +9 


0, W'(%)+%, W(%))+ Drs Wa( 4) +9 

= 0, 
$'(t)+%, 0, o:(2)+ Dry bt) +9 
W' (2) 4%, 0, W(2) + ps u(t) +93 


a determinant which becomes @( 4, 4,)=0, when =o. If for T, 7, 
a’, B’ expressed as power-series in %, their values be substituted in 
the determinant, it becomes an equation in /and &. Further, since 
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$'( 2), @(7), .... w(4) are power-series in ¢ which are regular 
functions in the neighborhood of 4, the determinant may be de- 
veloped in a power-series in f—/, and &, which converges for suf- 
ficiently small values of ‘—#,and &. If in the neighborhood of the 
original curve there exist curves which cut this curve as near as 
we wish to A, then, after sufficiently small limits have been given 
to ¢—Z,and &, it is possible to find values for these quantities 
within the given limits for which the equation is satisfied. 


If we write ‘—4, the quantities v, p, g are respectively equal 
to v2, £2, g, and the quantities v,, 2, g, to v3, Ds, 93- 


When this is the case, the determinant has the form 
o, a, 6, ¢€ 


Cy 


b 
@, o, 6, €¢ 
a1, 0, b,, Cy 


which is identically zero. Therefore the power-series in ¢— 4% and 
& will vanish for f—7,, whatever be the value of &; and conse- 
quently this series is divisible by 7—h. 


The determinant, then, when divided by ¢—% is for the value 
t=1,: 


19) [eee] fc ae eer 


We saw in Arts. 128 and 129 that 


@( 7, 4)=0,(%) 0(7)—04 %) 0,2), 
and that 


6,( t) 0 4)—0,( 2) 6 (4) —- © 
if ) r ) at ) Fit) 
If ¢’ is a conjugate point to t,, so that 
a(Z', ty )=9,( 4 ) 0, t’)—0,( 4) 6,(¢’)=o, 
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it follows that 
6,( 2’ )=r0,( 4), 


6,( t')=r6,( ty) 
where \ is a constant different from zero. 
We further have, since 
d ty ' 
dat @( 4, ty )=8,( do.) 6, (2) —0,( ty) 0, (Zz), 


the relation 


ig: ab G 
— & a : 
& os “|, Ee) 


which is different from zero. 


It is thus seen that the derivative of ©(74, 4) does not vanish 
on the positions at which the function itself vanishes. 


At the same time it is shown that the equation 19) is not sat- 
ished, so long as & and ¢—/, remain within finite limits; and con- 
sequently a neighboring curve cannot intersect the original curve 
a second time indefinitely near the initial point through which 
both curves pass. 


As there is a great range of choice regarding the variable 7, 
and as the constants a and 8 may be chosen in many ways, it is 
possible to give many forms to the function ©. To be strictly 
rigorous, it would yet remain to prove that the solution of the 
equation @(7, 4) leads always to the same conjugate point, what- 
ever be the form of @; the geometrical significance of these points, 
however, make such a proof superfluous. 
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CHAPTER XII. 


A FOURTH AND FINAL CONDITION FOR THE EXISTENCE OF A 
MAXIMUM OR A MINIMUM, AND A PROOF THAT THE 
CONDITIONS WHICH HAVE BEEN GIVEN 
ARE SUFFICIENT. 


153. In the preceding Chapter we considered the family of 
curves that have the same initial point 4 and satisfy the differen- 
tial equation G=o. ‘These deviate very little from one another 
in their initial direction. We saw that the curves again intersect 
only in the neighborhood of points that are the conjugates of 4, 
the conjugate point along any curve being the limiting position of 
the point of intersection of this curve and a neighboring curve 
when the angle between their initial directions becomes infinitesi- 
mally small. All points that lie on these curves before the points 
that are conjugate to 4 form a connected portion of surface ; that 
is, if PF, is a point belonging to this collectivity of points, a bound- 
ary may be described about A, so that all points within this 
boundary also belong to the collectivity of points. 


For, let 
x= (7, a, B), y=wW7, a, B) 


be the equations of a given curve which satisfies G=o, and let 
the coordinates of a point on this curve be 


2 $4, a, 8), n=W4, a, B). 


Further, let 2, + & 9¥,+ 7 be the coordinates of another point P, 
that lies in the neighborhood of 7, so that & » are quantities 
arbitrarily small. 
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We may then (Art. 151) draw a curve between 4 and P, 
which satisfies the differential equation G=o, if we can determine 
four quantities 1,7’, a’, B’ as power-series in é,7 in such a way that 
the following equations are true: 


0=6(h) 1+ bh) a+ b2(%) B+ (7, a, B’)a, 
O=W(h) + WC bo) a+ vo( to) B+ (7, 2’, Bay 
F= (4) 7 + $(4) a+ $:(4) B+ (4 a, Br, 
n=W'(4) 7 + (4) a+ (4) B+ (r @’, B’),. 


Since the determinant of these equations (Art. 151) is —9O( 4, 4) 
and is different from zero, the point 74, not being conjugate to 4, 
it follows that the quantities 7,7’, a’, B’ may be developed in power- 
series in € 7 which are convergent for small values of these quan- 
tities. 


Consequently a curve may be drawn through 4 and P, which 
satisfies the differential equation G=o, and this curve will be 
neighboring the first curve and will deviate as little as we wish 
in direction from its initial direction, if €, 7, and consequently also 
r,7, a, B’, are sufficiently small. 


If we form the determinant for the curve 4P,, which, when 
put equal to zero, is the equation for the determination of the 
point conjugate to 4, it is seen that this determinant also may be 
developed as a power-series in €, 7, which becomes —®(7,, 4) when 
f=yn—o. ‘The function @(4, 4%) is different from zero when suf- 
ficiently small values are ascribed to &, 7. Consequently within 
the interval 4P, there is present no point which is conjugate to 4. 


We may therefore envelop the interval situated between two 
conjugate points of the original curve by a narrow surface area, 
which is of sucha nature that a curve, and only one, may be 
drawn from the point A to any point within it, which satisfies 
the differential equation G=o0, is neighboring the first curve 
and deviates in its initial direction only a little from it. 


154. Leta portion of curve P,/,, satisfying the differential 
equation G=o, be given, which is of such a nature that for no 
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point on it #;=o or o,and suppose that the point conjugate to % 
does not lie before P,. Between P, and F, take an arbitrary point 
P,and draw through 7, a regular curve.* 
On this curve we choose a point ?;s0 close 
to /, that a curve may be drawn through 
P, and /, which satisfies the differential 
equation G-=o, and which lies entirely 
within the strip of surface defined above. 
Let us consider the change in the integral 
when we take it over >, 7,4 7,/, instead of over ,P,. We may 
denote an integral taken over a curve that-satisfies the differential 
equation by /, and one over an arbitrary curve by /, and we may 
denote the direction of integration by added indices. We have 
therefore to compute the expression 


AJ aT lg — Tox 
ara(frat—f Fdt)+ { Fat, 
P,P, P, P, P,P, 
an expression which (Art. 79) 


=<{fewds+| eH Ede |} hice )+ f Fat, 
P,P, 


3 2 


Or 


where &, 7 are measured in the direction from P, to A. 


At the point /, and along the curve ,P, in the direction P, P, 
we have 


ef=—x/ dt1+(dt ¥, 
=s5 ay ae 4 (d ay 
dt denoting that this differential is taken with respect to the 
curve P,P. 


If we consider the arguments in F expressed as functions of ¢ 
along the curve & A, it follows that 


 FatHF (ay px th PD) CTL (ATP 
P,P, 


* The shaded curves do not satisfy the differential equation G =o. 
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Hence at the point ?,, which is an arbitrary point of the curve 
f, P,, we have 


Sy ee: Zap re) ’ 
BL) Fn HS; | x Ox,’ EM tie Vii Aas ) 
2 
Pet % ; ’ 7 ae 
+2 oy, F (4a Ir aig) |b ai +(dty. (a) 
2 


The function F is homogeneous of the first order (Art. 68) 


with respect to its third and fourth arguments, so that (see 
Art. 72) 


F (42, Va) i) — ie! FO (aa, Ia Bae yy!) + Wy FE 4, Ia a, yy). 
We define by &(, y, x’, y’, 2’ y’) the expression 


1) G( 4,4, El as 2’, yaa FM, DV x, VF x, ys x, y')t 
+I Fx, y, 2, \—F™ x, y, 2’, 9). 
Hence at the point /, it follows that 
AJ=6(4, y,2', 9,2, ') dt+(dty, 


when in the function & we have substituted for the arguments 
those values that belong to the point P, The direction-cosines of 
the curve /, P, at P, are denoted by 

Ud , 
ees eee and 2 = J 


a V 447 + 9797 V a7 + a? 


and those of the curve P,P, at P; by f,and g,. It is evident from 
a consideration of the right-hand side of the formula defining & 
above (and cf. Art. 68) that 


, ae ae 3 aia 
E(4 WM MY) _ E(x, 9,695 9): 
Vx*py? 


155. If further we denote by o the differential of arc Py P,, 
we have finally 


2) AT=6(2, 9,29 B,9)7+(0¥. 
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Accordingly, if we take o sufficiently small; that is, if we 
choose the point P, very close to P,, then we may always bring it 
about that the change in the integral has the same sign as that of 
the function 6. 


The point A, was an arbitrary point on the curve Af, and 
P,P, also represented an arbitrary direction. 


It follows that if for any point ?, and for any direction at P, 
the function & were negative, and for any other point and direc- 
tion positive, then the given curve could vary in such a manner 
that the change in the integral is at one time Aosztive and at 
another time negative. We have, therefore, the following theorem : 


Uf the integral taken over the curve P,P, which satisfies the 
differential equation G=o ts to be a maximum or a minimum, 
then the function © must have the same sign for every point 
of the curve, and at every point of the curve for any direction, 
and this sign must be negative for a maximum and positive 
for a minimum. 


156. That the above condition is sufficient to assure the 
existence of a maximum or a minimum may be shown as follows: 
Let A(I)A, be a curve which 
satishes the four conditions al- (D 
ready established (and recapit- 
ulated in Art. 174), and let : 2 
P(II)A, be any arbitrary curve 
that lies in the field about the 1 a\ 
curve P,(1)7,. Itis subject only % 
to the condition that it must be 
a regular curve and lie wholly in qi) 
the given field. 


By varying the parameters a and B we can construct a system 
of curves as near as we like to one another, all satisfying the dif- 
ferential equation G=o. ‘These curves cut the curve A(II)P, in 
two (or perhaps more) points. They do not cut the curve B(1)P, 
or intersect among themselves within the field in question. ‘The 
function G must have the same sign along each of these curves as 
it has along the curve A(1)P,. For, take an arbitrary point P on 
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any of these curves. Then on the curve A(1)P, there is a point 
for which the quantities x, y, J, g differ only a little from the 
quantities that belong to the point P, and consequently & has the 
same sign for both points. 


Consider now the variation in our integrals as we pass from 
P(I)P, to AP,P;P, and from P,P,P,P, to P,P,P;P,,etc. As we saw 
in the preceding article, the variation caused by passing from 
P(L)P, to PPP, 


4 
=| Far+[2 so b+ Sea] fre 
ty 


L 
— — t, —_ — ty 
={rae—| 534 235 c+ frat [25 4 926] 
to ty 


£@ being the direction-cosines of the tangent to the curve 
P,QI)P, at the points P, and A, which, we notice, have opposite 
signs at these points. 


If we denote the integration along the curves by the curves 
themselves, it is seen at once that the variation in these integrals 
may be expressed by 


PyPiPsP, — P\DP,=[E]"o +[E]*o + ()?, 


where the first o is the length from 7A, to f, and the second from 
Peto F;,. 


Similarly the differences in the integrals along 
PPPSP, — PoP,PsP,=[6]*o +[6]*o + (eV, 
PPPPy — PoP PsP, = gacad +[6]*o+ ie 


a a 


Po Py Py Py — Py Pry-21PyaPy= [é]’ ad Ores G ss o+(o), 


PID Pi — PoP Py P, = [6] o + [EJ%H 0 + (oh 
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Adding these results together, we have the difference in the inte- 
grals along 


PUDA, —-A(DA= | eo+ (a), 
PID P, 


o being a differential of arc along the curve A(II)A,. This isa 
verification of the theorem stated at the end of the last Article. 


We also see that, if we had not assured ourselve that none of 
the intermediary curves intersect, the signs of the o’s would not 
all have been alike, and consequently the sum total of all these o’s 
would not have constituted the curve A(II)A,. 


157. Another form of the function &. 


We have seen in the Integral Calculus that 


Pu “a 
Fo Ga = i ube)... 


Pos % 


1) 1 
_((%L@ af( fg) 
Pos Yo 
k=1 


={( Plas H Pi— Po), Go+ Ml G1—9o) I 2:— fo) 
k=0 


+ FL P+ M A Po) 0+ Hg — 9) 19) 
Hence, if we write 


e = p+k p—p)=(1—k) p+ ks, 
9 =9+KMg—g)=(1—h)g+ ka, 
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it is seen that 
k=1 


Fx, PB Q)—F™ ay, bs Q)= if (Fe (2,9; Pw Qu) (D—P) 
k=0 
+ FO %, 1 Dus 1)9—9)) dk, 
k=1 
FY 2, ¥, pb g)—F x, », £9) ={(#* (2,9, Der %)( P—P) 
k=o 
+ FO 2, 9, Des 9.)(9~9)) dk. 
Note that (see Art. 73) 
FCN) Fy FP=—-banh, FPP? A, 
and further that F?—F™, 


By substituting these values in the above expressions, and in 
turn the resulting quantities in the expression for 6, we have 


(29196 =p LF 4b 2)—-F\% 49, 9) 


+9[F%\x, 7, p g)—F%4, 7, B 9)] 
k=1 


= {Fs Vs Pur Gx) ([a(B—2)—A(9—-9) 24? 
k=o 
+ [a BA) + A(9—-9)] be) a 


The expression in the square brackets is 
(qu P—Px 9) [axl B—-P)— Pe 9—9)] =) (9 b—-Ba, 


and consequently i 
=1 


3) (4729p 9=(9 P—-pey i F(%, 9, Pus Qe) (1) dh. 
k=o 
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This expression for @ in the form of a definite integral is de- 
fective, in that it has a meaning only when /, remains finite for 
all values of J, and g,, as & varies between o and 1. For exam- 
ple, if k= Ys, then bu=pt+ ( p—p)=%4(64+ b), and if p=— f, 
then py, —= 0; in the same way for £=% and g=——4g, then also 
gy=0. ‘These two arguments being zero, /, becomes infinite 
(cf. Art.73). Further, if the two directions f, g and A, g coincide, 
then & becomes zero of the second order. 


Y 


e 


If OP and OP are vectors of unit length with components 
p, g and f, g, then the components of 9P’, when P’ travels along 
the line PP, are f,, g,, & varying between o and 1. 


158. Another form was given 
by Weierstrass to the expression 
6, in which he avoided the defect 
mentioned above, by integrating 
along the arc of a circle instead of 
along the straight line PR If we 
integrate along the arc of a circle 
of unit radius from the point P to 
the point P we obtain an expression 
for © which is universally true. 


We have as before, if POX=+1, POX =7, w=1—+1 (mod. 27) 
and —riwS47, 


E(4,92:92 Q)=pLP (as, », B Q)—F (x, 9, £ 9)] 
+ 9[F"(x, 9, 2, 2)—F"(x, 9, p, @)] 
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=cosr[F"(x, y,cosr, sinr) F(z, y, cos+, sin) ] 
+sins[F (4, y, cost, sinr)—F (x, y, cost, sinr)] 
A= 
=cost { d, F" (x, y, cos(+ +2), sin(s +a)] 
A=o 
A= 
ae sins [ ad, F®[x, y, cos(+ +A), sin(+ +a)]. 
N25 


But, if #" denotes the derivative of / with respect to its third 
argument, etc., 


ad, F"™[x, y, cos(+ +A), sin(s +a)] 
= [—Fars, cos Sin (+ +A) + Foci COS(r +)] dr 
= [—sin?(+ +) — sin (+ +) cos?(r+,)] Ada 
=—sin(+ +) F[x, y, cos(+ +A), sin(s +A)] da; 
similarly, 
ad, F™[x, y, cos(r +A), sin(r +)] 
=cos(+ +a) Fj [2, y,cos(+ +A), sin(s +A)] da. 
Hence, it follows that 
A= 
S(24,9,2, aD; a)= { [cos sin(r +A) +sinr cos(++A)] A, a 
h=o 
A= 
= [sings —7+—a) da 
A=0 
A= 
= {sin(o—a) F,[x, y, cos(+ +A), sin(s +a)]da. 


A=o 
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If we write 


ee en 
the integral just written is 
N= 
[sia ’ F, [4 y, cos (+—2’), sin (r—2’)] av’ 
N’==0 
N=0 
=F [x, y, cos (7—A,’), sin (7—A,’)] { d cos’, 
‘=o 


where A, is intermediary between o and o. 
We therefore have finally 
4) €(4,9,~,9; fb, Q=(1—coso) Fx, y, cos (7 —a,’), sin (7 Ay)]. 


If then F, [%, y, cos (r—~’), sin (r—a’)] has a constant sign 
between o and a, it follows also that @(2, y, 2,9, 4,9) has this 
sign, since A, is one of the values of 4’ within this interval. 


The above formula is true for all values of wsituated between 
—m and +7, and since cos (r —A,’) and sin (+—A,') cannot both be 
zero at the same time, it is seen that 


F,[x, v, cos (7 —d,’), sin (+ —a,’)] $®, 


and consequently the expression 4) for © has not the same defect 
as the one given in the preceding article. 


159. For any displacement of the curve wo, and conse- 
quently 1—cos w is a positive quantity. Hence @ has the same 
sign as /,. Jf F,[a, y, cos(s—d), sin(r—a)] ts found by ex- 
amination to have always the same sign independently of 
cos(rt—d), sin(s—2) for every point of the curve within the 
interval in question, then we may be convinced that there is a 
maximum ora minimum of the integral without the deriva- 
tion and examination of the function ©. By this process, how- 
ever, we have shown without the second variation that the 
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Junction F, (x,y, p, 9) can change its sign for no point on the 
curve, and for no direction of the tangent to the curve at a 
potnt. 


160. Itis evident that if 7,, considered as a function of its 
third and fourth arguments, has a definite sign, then € has also 
the same sign; but if @ retains a definite sign, f and g being 
fixed while # and g are varied, it does not then follow that -, 
always has a definite sign. This is illustrated in the following 
example, due to Schwarz: 


Let 
' ' SS) pan eeat oes e 
EC 2S PS a y ae Oar 
=(a+f8 cos: sin?r) Va?4 y% 


It follows that 


Fy (4, 9, 2, 7 )= Gy + 202 ee 
= (a+2 8B cos 37) Carta 
and, since #?4 y?=cos*aA+sim7A=1, 
A=w 
6 (2,9, 2,9) p a= {sin (w—r) F, [4 7, cos (r+), sin (r4+a)] da 
A=0 
A= 
= { sis (w—d)(a+2 8 cos 3d) a), 
A\=0 


where we have written 7 +A =A or7r=0; #. @, we have taken the 
X-axis as the initial direction, from which » is measured. 


Noting that 


sin (w+2A)+sin (o—4A)=2 sin (w —2) cos 3A, 
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it is seen that 


E (2,9, p, 9, b g)=(1—cose) [a+ (cos #-+cos*w)]. 


The greatest and least values that cos w+ cos* can have are 
2 and —'%, the corresponding values of w being o and % 7. Hence, 
if we we make a=1 and B=1, the function © is situated between 
the values 


34 (1—cos w) and 3 (1—cos ), 


and can consequently vanish only for w= 09, and is never negative: 
On the other hand, 1+2 cos 37 changes sign repeatedly, for exam- 
ple, when 7—40°. 


161. The proof stated at the end of Art. 155 is of para- 
mount importance in the determination whether there exists a 
true maximum or minimum. ‘The proof of the sufficiency of this 
theorem, as illustrated in Art. 156, was given in a somewhat differ- 
ent form by Prof. Schwarz. Owing to its importance we add 
another proof, taken from the lectures of Weierstrass. 


Let 00,1 be the curve which satisfies the differential equation 
G=o, and let 0,31 be the arbitrary curve in the field, as defined 
in Art.156. Let 3 be any point on the arbitrary curve, whose co- 
ordinates we consider as functions of length of arc s (instead of 7, 
as before). ‘The point 0, is taken between 0 and 1 so that the 
curve 0,31 may lie wholly within the 
field, since the field might terminate 1 
ina point at0. From the point 0 we 
draw a curve to 3 which satisfies the Let 
differential equation G=o. We con- 
sider the sum of integrals 44+ /, as 


a function of s. This function we denote by Sf). Further, take 


on the arbitrary curve a point 2 in the neighborhood of the point 
3 and before it. Join the points 0 and 2 by a curve which satisfies 
the differential equation G=o. Then, if we denote the increment 
of s by a, it is seen that 


5) ICP (OAR Pate Tele, 
=6 (4s, Hs Pas Qs Pv 9s) 7 + (oP. 
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In the same manner take a point 4 immediately after the point 3 
on the arbitrary curve and join this point with the point 0 by a 
curve which satisfies the differential equation G=o. ‘Then we 
have 


6) (620) = (Siu 
=—6( 243, V3, Pa Qs Par 93) ov + (a) 
It therefore follows that 


zs lim J(5—-0)—J(5)_tim S(sto-S() 


—C o 


=—6 (4, V3, Ps Qa py 93); 


that is, the quantity —&(2;3, y3, Ds, 93, Ds, 93) is the differential 
quotient of the function f(s) at the point 3. 


Lf, then, along the curve 0,31 the function © ts nowhere 
positive, the function f (s) continuously diminishes when the 
point 3 slides from 0, toward the point 1. 


Let the point 0,, which was taken very near the point 0, co- 
incide with this point; then we can say: 


Lf the function © is nowhere positive and ts not zero at 
every point of the arbitrary curve 031, the integral taken over 
the original curve is always greater than the tntegral extended 
over the curve 031; and tf the function & ts not negative and 
not zero at evevy point of the curve 031, then the integral taken 
over the original curve 01 is continuously less than the integral 
extended over the arbitrary curve 031. 


162. It remains yet to see if it is possible for the function @ 
to vanish along the whole curve 031. It appears from the for- 
mula 3) that this is possible only when along the whole curve we 
have 


(po—ehy'=0, or po—gp=o. 


In this case every curve 03 which satisfies the differential equation 
G=o has a common tangent at the point 3 with the curve 031. 
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We shall show that the curve 1N which ts formed of the 
points conjugate to the point 0 has this property, and that no 
curve having this property can be drawn from 0 within the 
region that is bounded by MN. In other words, © #5 egual to 
zero along the curve MN, but ts not equal to zero for all the 
points of any other curve that can be drawn within the region 
that ts enveloped by MN. 


All the curves that satisfy the differential equation G—a, 
which pass through one point, and whose initial directions differ 
from one another by very small quantities, may be represented 
(Art. 148) in the form 


a= oh, k), y=, k), 
where the values of & are within certain limits. 


To each curve corresponds a different value of & If, there- 
fore, we fix a value of £ and take a second value £+£', the curve 
which corresponds to this value may be expressed by the equations 


x+€=¢(t47', &+4%'), 
ytn=wW(t+7, k+#), 


where the same value of ¢ corresponds to the initial directions of 
both curves. 


If the latter curve is cut by the former, we must have 
we ; op ’ ! , 
o= F(t) r+ ak +(7,#), 
, é f 
mW (t)e + 58 ke ON Ge ee) oni Pe 


The determinant of the linear terms of the equations just 
written gives, when put equal to zero, the equation for the deter- 
mination of the point conjugate to the initial point, 2. e., 


# (1) SY wit) B =o, (A) 
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The smallest root of this equation, which is greater than the 
value 4 of 7, gives the value of ¢, which belongs to the conjugate 
point. If this value is 4, then the coordinates of the point are 


x= oh, k), y=Wh, k). 


If we consider #,asa function of &, defined through the equation 
(A), and if we give to £ a series of values, the two equations just 
written represent the curve that is constituted of the points con- 
jugate to 0. 


The direction-cosines of the tangent to this curve are propor- 


tional to the quantities 2% 2¥ But we also have 


ak’? ake 
dx _ b(t, k) dt , Ob(A, &) 
dk ah, dk dk ’ 


dy _AW4, k) dh | Wty &) 
ak — sO, ak i an 


Multiply the first of these equations by ae = (4), and 
1 


subtract from it the second after it has been multiplied by 
% 


a k) =—¢ (4). We have then, with the aid of (4), 
1 
; dy ; ax 
d (4) ae —~p (4, we 


Since ¢'(4,), ¥'(4) are proportional to the direction-cosines of 
the tangent at a point 4, of the curve through 4 and 4, which sat- 
isles the differential equation G=o, it follows from the above 
equation that the tangents to both curves at the point ¢, coincide. 
Flence, the locus of the conjugate points to 0 is the envelope of 


the curves through 0, which satisfy the differential equation 
G=0: 


163. Let x=/(w) and y=g(w) be an arbitrary curve 031, 
which passes through the point 0, and is situated entirely within 
the region bounded by the envelope. Further, suppose that 031 
does not coincide throughout its whole extent with any of the 
curves passing through 0, which satisfy the differential equation 
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G=o. Suppose, however, that 031 is touched by the curves that 
pass through 0 and satisfy the differential equation G=o. At the 
point of contact we must have 


o4k)=f(u), wWAk)=g(e), 
NT RC LL (B) 


Of du Ot du 


and 


The values of ¢ and uw, which belong to the point of contact, 
are determined as functions of #& through the first two equations. 


These equations, being true for sufficiently small values of &, 
may be differentiated with respect to 4, and we thus have: 


06 dt 6 df du 


apigE OF. Pa 


oy di, oy _ dg du 
ot dk Ok du dk 


If we multiply the first of these equations by oe and the 
second by — £ and add, we have with the aid of (2) 


If between this equation and the equation (#2) we eliminate 


od dg af 
the quantities al and dur We have 


ab ay ap a _, 
Ot Ok ot Ok , 


an equation, which served for the determination of the point con- 
jugate to the initial point. Consequently the point of contact 
of the curve, that passes through 0 and satisfies the differen- 
tial equation G=o, with the arbitrary curve must be the point 
conjugate to 0. 


But this is possible only if the curve = /(u), y= g(u) co- 
incides with the envelope; while according to our supposition the 
curve 031 is to lie entirely within the region that is bounded by 
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the envelope. It follows that there can be within the region no 
curve 031 such that each of the curves which satisfies the differ- 
ential equation G=o, and which joins the point 0 with a point of 
031, touches 031 at the same time. 


Hence, the quantity gf— pg can be everywhere zero only 
when the arbitrary curve between 0 and 1 coincides throughout 
its whole extent with one of the curves that passes through 0 and 
satisfies the differential equation G=o. But since, within the strip 
of surface inclosing the field as we have defined it, there can be 
only one curve drawn through 0 and 1 which satisfies the differen- 
tial equation G=o, it follows that the arbitrary curve 031 can 
coincide only with the original curve 01, and then it is not a varia- 
tion of that curve. It therefore follows that the function © can- 
not vanish for all the points of the curve that has been sub- 
jected to variation. 


164. Itis not necessary that the curve 031 bea single trace 
of a regular curve in its whole extent. If we assume that 031 is 
composed of an arbitrary number of regular portions of curve, the 
integral may be regarded as the sum of the integrals over the sin- 
gle portions, and the conclusions made above are also applicable, 


It may happen that one of the portions of curve coincides 
throughout its whole extent with a portion of one of the curves 
that goes through 0 and satisfies the differential equation G = 0. 
If this is the case for 23, for ex- 
ample, so that © is equal to zero 
along 23, then we may replace 
this portion of curve by an arbi- 
trary portion of curve 2’3, which 
lies very near 23. Then the the- 
orem proved above is true for the 
curve 0231, viz., that 


G=o 


Les & Loy ++ Pasay 


according as the function © is nowhere positive or nowhere nega- 
tive along the curve 02'31. Now, if we bring the curve 2’3 as near 
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to the curve 23 as we wish, the absolute value of the difference 
Log — day — Jy; can be made smaller than any arbitrarily small quan- 
tity 8; and, in accordance with what was proved above, in the first 
case the difference /,,; — hy —/;; is certainly not negative, and in 
the second case it is not Aosétive. 


If we shove the point 3 further along the arbitrary curve 
toward 1, then, when 3 takes a position in the neighborhood of 4, 
it follows again that 4, — 4; — 74 is greater or less than zero, and, 
as above, we see that the integral /,, extended over the curve that 
satisfies the differential equation G = 0, is greater or less than the 
integral taken over the arbitrary curve 0231, according as the 
function © is nowhere negative or nowhere positive. 


165. Further, it is not necessary that the single portions of 
the curve which has been subjected to variation be regular in 
order that our conclusions be correctly drawn, if only the coordi- 
nates can be expressed as functions of some quantity, and if these 
functions have derivatives. Finally, if we consider the variation 
made quite arbitrary, so that only the positions of the points are 
given, while it is not known whether their coordinates have deriv- 
atives, then indeed the integral taken over this curve has no longer 
any meaning. But the meaning of the integral may be extended 
so that it has a signification even in this case. For if at first we 
assume that the coordinates of the curve, which has been sub- 
jected to variation, are expressible through functions that have 
derivatives, then the integral taken over the curve is 


t 
SFUF), 2), FC), (AY) at. 
in 


This integral distributed into a sum of integrals (corresponding 


40 the intervals fo.4547 yw Tivwsdty 6 eves Tessa as equal to 
qe, * “ 
fFdt+ [Fdt+....4 [Fdt. (C) 
Z, ae To 
We assume that the points %, %} 41, Vi3.-- +a a3 Mata» Vasa COY- 


respond to the values 4, 7,,....T,, 4. 
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We then have: 
a —% i Rt 4) Ta a, 


Xap VM ae mere ae Tone 
I —H=L( AM 1-4) 4(n—4) [n— 4], 
Iati— In = E'(% KA—ta)+(A—7,) [4-72], 


where [r, —+r,_,] denotes a quantity which becomes indefinitely 
small at the same time with 7, — r,_;. 


For the first of the integrals in the expression (C ) we write: 
X= H+a)(t—4,)4+(2—4) [7-4], 
= Not yo(t—h)+(4—h) [7-4], 
=a 4a, Ci) Eh) [el 
Y= Io +90" (tb) + (4-4) [7A]; 
for the second integral we write 
t== 44+ 2(2—7,)+(#—17,) [#—7], 
y= N+ n't) + (4-1 ta], 


and similarly for the other integrals. 


These expressions we write in the sum of integrals (C), and, 
developing them in power-series, we have through integration 


(rt) F (40s Hos oo (m1) Fy May 1, My) eee 
+(4,—t) F (4a Vas Dae we) are 


plus a similar number of terms, which become indefinitely small 
of the second order with respect to the quantities 7,—7,_,. 


We may therefore write the integral in the form 


ve ok se t-1) Va aa, Vera eee Ns 


WEL feck nt+1 
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where we must understand by x the value 4, and by 4,;, the 
value 4. 


Since +, —7,-, are positive quantities, and the functions F in 
regard to x, ¥;/.... are homogeneous of the first degree, we may 
write the above limit in the form 


Tim S (ae ae Vre-1) ( TT, ty-1) can ( Ty ret) Head bs 


WHT Boece n+1 


or, since 


Xy— X41 =( Ty — Ty-1 ey eat ( TT, tea) | t7— ty ]s 


the above expression is 


ie iF (%, Voy %1 —%) ‘y,— ay) + eg 
oe ae Fe Vas Xati— as Vee 


166. The integral in the above form has a more general 
meaning than the one hitherto employed, with which, however, it 
coincides in every particular where that one has a meaning. We 
tay assume, with respect to any arbitrary variation, a series of 
points %, Voi M1 Wis. +--+ Xn» Vand Lata» Vat. Of such a nature that the 
distance between, say, two successive points does not exceed a 
certain quantity 6. 


We then form the sum 
E46; Vos Fr — Hs Pi 0) es bP Des Hea — his Dot — I 


If we make 6 smaller and smaller by increasing the number of 
points, it may happen that this sum approaches a definite limit. 
We call this limit the value of the integral taken over the curve. 
It may also happen that the limit does not approach a definite 
value; for example, it may vacillate between two values. We 
then say the integral taken over this curve has no meaning. 


If we think of the series of points that are taken upon the 
curve, joined together successively by a broken line, the integral 
taken over this broken line will approach the same limit as will 
the integral taken over the curve, if the integral has a meaning. 
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If, therefore, a curve 01 is given, which satisfies all the con- 
ditions that have hitherto been made for a maximum or a mini- 
mum, and if this curve varies in an arbitrary manner, then if the 
integral taken over the curve, which has been subjected to varia- 
tion, has a meaning as defined above, we may draw a broken line, 
the integral over which deviates as little as we wish from the 
integral taken over the curve that has been caused to vary and to 
which the theorem of Art. 161 is applicable. Consequently we 
may say, #2 the case of a maximum, the integral taken over the 
curve subjected to variation cannot be greater than the inte- 
gral taken over the original curve, and in the case of a mint- 
mum, tt cannot be less than the integral taken over the origt- 
nal curve. 


Since we may make the region as narrow as we wish within 
which all the variations are to lie, we may assume that upon the 
curve which has been varied a point 3 lies so near to 01 (but not 
upon it) that two curves 03, 31 can be drawn between the points 
0 and 3 and between 3 and 1, which also satisfy all the conditions 
of the problem. 


For the sake of brevity, let us assume that we have to do 
with a maximum. ‘Then, as we have just seen, the integrals over 
03 and 31 cannot at all events be smaller than the integrals over 
the corresponding parts of the curve which has been varied; but, 
after the preceding theorems, the integral taken over 01 is greater 
than the sum of the integrals taken over 03 and 31, and conse- 
quently also greater than the integral over the curve that has been 
varied. A maximum is therefore in reality present. 


167. We may now investigate the behavior of the function 
G6 in the case of the four problems which we last considered in 
Arts. 140-144. 


The problem of the surface of rotation of minimum area. 


We saw that the catenary between limits, within which were 
situated no pair of conjugate points, was the curve that described 
a surface of minimum area when rotated around the axis of the 
half-plane. From the point 7, we may draw in any direction a 
curve which satisfies the differential equation G =o (a catenary),; 
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the function /, is positive for each of these curves as soon as we 
limit ourselves to the half-plane in which y is positive. A true 
minimum will therefore in reality enter. For if J,g are the direc- 
tion-cosines of the tangent to the catenary at any point, Z, g those 
of the tangent to any arbitrary curve through the same point, then, 
owing to the relations 


/ / 
Fx, y, 2, v" =) PUR Ve, Va I 
( ¥ x’) V wr 4 y” Vd y? 


it follows that 
Fx, 9,2,9)=7), Fax, ¥,6,9)=79; 


since 
P+9=1; 


and consequently 
E (2, 9,29 6,9)=I9 (2 —b)b+( 9-9) 9 t= 7 11-( bh +99). 


The expression 4p-+9@ is the cosine of the angle between the 
two tangents. Hence we see that the function @ is negative for 
no point which comes under consideration, and for no two direc- 
tions ~, g and A, @. 


If, therefore, y=o for no point of the curve, our former con- 
clusions are applicable, and a true minimum of the integral has, in 
reality, been found. 


168. The Brachistochrone. Wesaw that this curve is the 
cycloid 
x=g+r(1—sin ¢), 


y+a=r(1—cos ¢). 


We assume that the point 4, from which the moving point 
starts, having an initial velocity proportional to the quantity 
Va, is the origin of coordinates, and that the Y-axis is the direc- 
tion of gravity. We saw that the cycloid could then be generated 
by a point described by a circle which rolls upon the straight line 
y=—a. If ais different from zero, an arc of a cycloid may be 
constructed through A in any direction. If the curve passes 
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through a singular point it does not minimize the integral, as was 
shown in Art. 104. If 4 and @ are not singular points, the func- 
tion /, has a positive value different from zero everywhere along 
this curve and in the neighborhood of it in every direction. 


Between two arbitrary points (see Art. 105), when the quan- 
tity @ is given, there can always be drawn one, and only one, 
arc of a cycloid which has no singular points between these two 
points. If, therefore, a is different from zero, and consequently 
A and & are not singular points, then (see Art. 159) it follows 
that the curve, in reality, causes the integral to have a minimum 
value. Suppose that 4 or B is a singular point; then at this 
point F, becomes infinite, a case which we consider in the next 
Article. 


169. Suppose 4 is a singular point and@=o. Draw an arbi- 
trary curve between 4 and 2. Take upon this curve in the 
neighborhood of 4 a point 
A,, and through A, and B 
draw a cycloid which cuts 
the X-axis at 4,'. The ma- 
terial point under the action a 
of gravity passes through . 

A, with the same velocity 
which it would have at an equal distance below the X-axis if it 
traversed the cycloid drawn through 4 and B. 


oO A A x 


The following notation may be introduced: 


J to denote the time of falling between 4,’ and & upon the 
cycloid 4,'B, 


Jy’ to denote the time of falling between 4 and 4, upon the arbi- 
trary curve 4B, 


T to denote the time of falling between 4, and 8 upon the 
cycloid 4,8, 


Z' to denote the time of falling between 4, and & upon the arbi- 
trary curve 4,2. 
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We proved that 


ee es 
and therefore, if we write 
pe Oy Se 
it follows that 
ie as Ae 


Now, let the point 4, approach nearer and nearer the point 4, so 
that the integral 7 approaches the limit /,, while 4,’ becomes in- 
definitely small. We must then have 


fy 


That / is greater than /,, may be seen as follows: As soon as 
G+o along a portion of curve, we may always vary it in sucha 
way that the increment in the corresponding integral may have 
any sign. If, then, Go along the whole curve 44,8, we may 
substitute another curve, for which, if 7” is the value of the inte- 
gral which belongs to it, 


ae ae 
But since we also have 

LAT. 
it follows that 

pie 


If, on the other hand, G=o along the whole curve 44,8, then 
this curve must consist of several cycloidal arcs; since, if it were 
only one, the curves 44,8 and AB would be identical. ‘These 
arcs must have different tangents at the point where they come 
together; for, since this point cannot lie on the X-axis, a consecu- 
tive point having the same direction must lie on the same cycloidal 
arc. If corners were present, however, they could be so rounded off 
that there would be a shorter path between the two points, and 
consequently, the velocity being the same, the time of falling 
would be shorter. 
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Hence the arc of a cycloid also minimizes the time of falling 
between 4 and & in the case where 4 is a singular point; that is, 


when the material point starts from A with an initial velocity 
that is zero. 


The conclusions just made are also applicable, if 2 is a singu- 
lar point; for it makes no difference whether the material point 
ascends from # to 4 or falls from 4 to &, if we allow the mate- 
rial point to go back with the same initial velocity with which it 
arrived at 8. On the way back it will reach 4 with its original 
velocity. Its velocity will be the same in both cases at all points 
of the curve, but directed toward opposite directions. The inte- 
gral taken over the curve has the same value in both cases; and 
consequently the curve which caused the integral to have a mini- 
mum value will also, in the second case, minimize the integral. 


170. The problem of the geodesic line ona sphere offers 
here nothing of special interest. It is found that the function 6 


retains a positive sign along the arc of a great circle situated be- 
tween two poles. 


171. Problem of the surface of revolution which offers 
the least resistance. 


In this problem 


ax 


ERE A NT) ama 


and since 


P+G=1, 
it follows that- 


F(a, 9, b 9)= hn aah 


3 —2( p+ 329), 
oF 


ae ed 
on 2x p°9 


200 CALCULUS OF VARIATIONS. 


Substituting these values in 


ar 2 ar 


&(2,9,2,9 2, gQ)=F(4yh9)—p op ao 09° 


we have 


E(4, 9, £02 9)=2 1 P— pP—2p P94 29 f'¢] 
=x p( p27) +22'9( pe—£9)] 
=a Pi PUP +9)— A #+¢@)) +26"0( 9— 69)1 
=«( £9—7~9)[ 2 £9+ £7)—20"9] 
= p9— pq) [A Po— 2974+ 9)+2 p60 2+) 
—2p'9( #+¢)] 
=2( po— £9) [A b9—29X2°+ F)—22'W ba £9) 
+2p99( po—£9)] 
=( po— £9)" [A 2+97)—-2£42009] 
=«( p9— paV lb 9— £7) +299]. 
Writing 
cost= A, sinr=g, cosr= A, sinr=g, 
we have 
E(x, 9, 2,9, i, 9)=—« sin(s — 1)? cos(7 + 27). 


Therefore the sign of © is the same as that of —cos(7 + 27), and 
may be either positive or negative by properly choosing r, an 
angle which depends upon 4, g. 


At every point of the curve for which x#o the function 
& can have different signs, and consequently a maximum or @ 
minimum value of the integral does not exist. We saw in Art. 
109 that x must be different from zero for all points of the arc. 


172. Legendre (Mémoire sur la maniére de distinguer les 
maxima des minima dans le Calcul des Variations) showed 
that by taking a zigzag line for the generating curve, the resistance 
could be made as small as we wish. 
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Suppose that the arc P,P, had 
the desired property of generating 
a surface of least resistance, and 
suppose that the tangent to this 
curve is nowhere parallel to the 
X-axis. Writing p=, it fol- 


lows that fo along the arc P,P. 


We have then (Art. 108) 


Since # is finite and continuous along the arc in question, it 
2 


follows that ieee has the same properties along the arc, and 
therefore 
X2 
2 2 2 2 
Fig xdx— Ls ek Mi 
1,2 1 a 1 + p,* 2 
wy 


where /, is a mean value of #, lying between the points A, and P, 
of the curve. 

Between the ordinates at 7, and P, draw a line parallel to the 
Y-axis, and on this line take a point 7, whose ordinate is longer 
than those of the points A, and P,. Draw the straight lines P,P, 


and P,P,;, and let 4, and Z, be the values of oa for these lines. 


The integral f Fdt taken over the broken line P,/,?, may be de- 
noted by 4; -+ /», where 
Xs 

pradz = pr (#3?— 27) 


ae | aa Sac ae 


ay 
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and 

Xy 
pindx pix xi—xs 
Le fe L407 2 


_— 
x3 

We have then 
Lia — Ln = 13+ La — lr 


= Dr(47— x") ss PHaz?—22) — pr(a?—%7) ; 
2(1+ p,*) 2(1+ f;7) 2(1+ 2") 


The first two terms of this expression may be made as small as 
we choose by sufficiently diminishing the quantities #, and fy, 
which is done by removing indefinitely the point P, along its ordi- 
nate. Hence, their sum is less than the third term, so that, con- 
sequently, 


Lin < L2- 
This result may also be derived as follows: 


L3+tLy as PrA+ fe) e272 — x? pil + p) 27 — x3 
Lp (1+ pY) 27 — x? (1+ p27) «7 — x? 
P1+ A") , 14+") 
. o(1+ fy) © Dol + p7)’ 


since %,< 4%,<0 4%. 


Hence also for a greater reason 


La +ly 1+ fy 
aon < (p7+ 7) egner . 


From this it is seen that the ratio fat fe may be indefinitely di- 


. . . 12 . . . 
minished by properly choosing £, and £,. ‘There is then no limit 
to the least possible resistance. 


The method just given does not replace the 6-criterion which 
shows that no surface of minimal resistance exists. It shows 
simply that no rotational surface exists, which gives an absolute 
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minimum of resistance—a resistance less than any other neighbor- 
ing surface. The G-criterion shows that no minimum exists in 
the sense of giving a resistance less than that given by any neigh- 
boring curve within a limited neighborhood. 


173. In the general case, when F(x, y, x’, a) is a rational 
function of x’ and »’, neither a maximum nor a minimum can exist. 
For in this case 


rae OF =F 
6é=F y > y —— ee -_ 
(arp gV— Pps 3 8 OG 
is also a rational function of fand g and homogeneous in these 
quantities of the first degree. Consequently, 


6 (2, IJ; kp, kg) =k 6 (4, I 25 a), 
and therefore 
E(x, 7, —2, —9) =—6(, », 2, Q). 


It is thus seen that we have only to reverse the direction of the 
displacement to effect a change of sign in the function &. 


174. We have now completely solved the four problems that 
were proposed in Chapter I, and at the same time one of the prin- 
cipal parts of the Calculus of Variations has been finished. After 
stating succinctly the four criteria that have been established, we 
shall take up the second part, which has as its object the theoret- 
ical and practical solution of problems, a general type of which 
were the Problems V and VI of Chapter I. 


These criteria may be summarized as follows (cf. Art. 125): 
There exists a minimum or a maximum value of the integral 


1 
T= fF, 829 ae, 


where F is a one-valued, regular function of tts four argu- 
ments and homogeneous of the first degree in x' and y", if 


1) the differential equation G=o ts satisfied for every point 
of the curve, 
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2) Fi ts positive or negative throughout the whole intervar 
h. eee 4, , 


3) there are no conjugate points of the curve within the 
interval ty....t, (limits included ); 


4) the function © is positive or negative throughout the 
whole interval t....t,. 


In this discussion we have excluded the cases where 

1) the extremities of the curve are conjugate points; 
2) Fi=o for some point of the curve, 

3) Fi=o for some stretch of the curve; 

4) =o for some point or stretch of the curve. 


A general treatment of the first three cases would require the 
extension of the theory to variations of a higher order. Otherwise 
particular devices must be employed in every example in which 
one of the above exceptional cases is found. 


175. Before we begin the consideration of Relative Maxima 
and Minima,we may, at least, indicate the natural extensions and 
generalizations of the theory which has already been presented: 
Instead of the determination of a structure of the first kind* in 
the domain of two quantities,it may be required to determine a 
structure of the first kind in the domain of n quantities. 


If a structure of the first kind is determined in the domain of 
the 7 quantities %,, %,,...,%,, then ~—1 of these quantities may 
be expressed as functions of the remaining one, say, 2%. 


Writing 


2x, @x ax. 
= F( Pas op a Se, Bs) a ‘ 
% { wanes Ma Gx, ax; aX, e 


*See my Lectures on the Theory of Maxima and Minima of Functions of Several 
Variables, pp. 15 and 86. 
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it is seen that # is so connected with the #—1 functions that 


du 
ZZ, 


OF (Fp tees a day as ) 


dx,’ dx,’ dx, . 


The difference of the values of w at the initial-point and at the 
end-point of the structure is expressed by a definite integral. 


This integral takes the form, when we consider the z’s ex- 


pressed as functions of 4, say, 4,=—%,(7), %.=—2,(7),...,4%,=2,(7), 
h, 
T= fF(%, Geo ee RAR he Se ae 
ho 


The function F must be a one-valued, regular function of its argu- 
ments in the whole or a limited portion of the fixed domain. 


The value of the integral / is independent of the manner in 
which the variables x,, x2,....,%, have been expressed as functions 
of 7 It therefore follows after the analogon of Art. 68 that the 
function F is subjected to the further restriction: 

RED Aa) sg CBP AOAS to ie Ls A) 
ae Ak ope OR le ot ne) ea 


where £ is a positive constant. 


The indicated generalization of the problem given in Art. 13 
may accordingly be expressed as follows: 


The n quantities x,,%2,....,%, are to be determined as func- 
tions of a quantity tin such a manner that for the analytical 
structure that ts defined through the equations 


,=4,( 4), m—27,(1),...., He= 2,2), 
the value of the integral 


h, 
l=fF(% Bek tay a a ae ee 
hy 
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is @ maximum or a minimum, in other words, tf one causes 
the above analytical structure to vary indefinitely little, the 
change in the integral thereby produced must in the case of a 
maximum be constantly negative, and in the case of a minimum 
tt must be constantly positive. Further, the function F ts to be 
considered a one-valued, regular function of its arguments,and 
indeed, with respect to x,', x7,...., x,',@ homogeneous function 
of the first degree. 


176. The treatment of the above problem is found to be 
the complete analogon of the problem given in Art.13. A greater 
complication arises when there are present equations of condition 
among the variables %,, x,,...., %,. An example of this kind we 
had in Problem III of Chapter I. 


This problem may be expressed thus: Among all the curves 
in space which belong to the surface 


(4%, Z)=0, 
determine that one for which the integral 
h, 
[vray Te at 
to 
ts a minimum. 
The general problem may be formulated as follows: Among 


the structures of the first kind in the domain of the quantities 
Hy, Xy,...-, X_, for which the m equations 


SA Ge ees BJ SO (w=1, 2,....m; m<n—1) 
exist, that one ts to be determined for which the integral 


t 


1 
i f f 
/= fF, Bay sted Soe g Me ety aid ee A ae 
to 


1S @ maximum or a minimum. 
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This problem may be reduced to the one of the preceding 
Article in an analogous manner as is done in Art. 10 for the case 
of the shortest line upon a surface. The m equations of condition 
may be satisfied by introducing for the variables x, %,,...., %, 
functions of #»—m new variables after the method given in the 
Lectures on the Theory of Maxima and Minima, etc., Chapter I, 
Art. 15. The new variables are independent of one another, so 
that the above integral may be replaced by one in which the 
variables are free from extraneous conditions; or we may proceed 
as was done in the Theory of Maxima and Minima where the vari- 
ables are subject to subsidiary conditions (loc. cit., p. 54). 


177. ‘The more general problem of the Calculus of Variations, 
in so far as it has to do with the structures of the first kind, may 
be stated as follows: 


Among the structures of the first kind in the domain of 
the n quantities %,, %,....,%,, for which definite equations of 
condition exist, not only among the n quantities themselves, but 
also among their first derivatives, that structure ts to be deter- 
mined for which the integral 


h 
7 =fF(a, Wis ibs et hay My ae eave Me aE 
Lo 


becomes a@ maximum or a minimum 


It may be easily shown that the apparently more general case 
in which F is a function of %,, %,...., %, and of the first and 
higher derivatives of these quantities, is contained in the problem 
just stated. For the sake of simplicity, take the case where only 
two variables are involved and write 


ae 
(7 mee # 
wa [P(nn yx) ax. 
2, : 
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If in this integral we express x and y as functions of 4, we have 


yy _ Wy OEY, he x Doge 


dt ax df ax ax 


We may consequently change the integral # into 


h, 
u= SF(4, Yee Pe EW ae Sak 
to 
We further have 


dx’ yo ine 
Dh a ag se ee 


We may therefore write 


ty 
u ={F (« Wty Vis oA, 21) at, 
ty 


with the equations of condition: 


If, then, there appear in F only the first and second derivatives, 
it is seen that / depends upon the four functions x, y, x, ¥, which 
are to be determined, while at the same time the two equations of 
condition just written must be satisfied. One of the classes of 
problems belonging to the general problem just stated is the one 
which was formulated in Art. 17 and which is treated in the fol- 
lowing Chapters. 


178. It may be mentioned finally that the problem of the 
Calculus of Variations may be further generalized, if we require 
the determination of structures of a higher kind. For example, 
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in the simplest case the three quantities x, vy, z may be determined 
as functions of two independent variables w and v. We have then 
instead of the single integral the double integral 


oxy 92, de By 22) 4 
Jr Greg Qu’ Ou’ Ov av’ av) 
which must be a maximum or a minimum. 


‘The treatment of this problem would give a theory of A/in+- 
mal Surfaces. 
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Relative Maxima and Minima. 


CHAPTER XIII. 


STATEMENT OF THE PROBLEM. DERIVATION OF THE 
NECESSARY CONDITIONS. 


179. The nature of many problems which arise in the Calcu- 
lus of Variations presents subsidiary conditions which limit the 
arbitrariness that we have hitherto employed in the indefinitely 
small variations of the analytical structure. Such problems are 
the most difficult and at the same time the most interesting that 
occur. These last conditions which enter into the requirement for 
a maximum or a minimum are in general of a double nature. On 
the one hand, it may be proposed that among the variables there 
are to exist equations of condition, as indicated in Arts. 176 and 
177. On the other hand, we may require that the maximum or 
the minimum in question satisfy a further condition, viz., it must 
cause another given integral to have a prescribed value. Such 
cases are usually called Relative Maxima and Minima. 


If we limit our discussion to the region of two variables, then 
the problem which we have to consider may be expressed as fol- 
lows (cf. Art. 17): 


Let F(x, y, x', 9’) and F(x, y, x', y') be two functions of 
the same nature as the function F(x, y,x', v') hitherto treated. 
The variables x and y are to be so determined as one-valued 
functions of t that the curve defined through the equations 
a—2(t), v= y(t) will cause the integral 
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hy 
1) 1% (Fx, y, 2, 9") dt 
to 


to be a maximum or a minimum, while at the same time for 
the same equations the integral 


t 


1 
2) ay = (F(x, y, x! 9") dt 
ty 


will have a prescribed value; that is, for every indefinitely 
small variation of the curve for which the second integral re- 
tains tts sign unaltered, the first integral, according as a max- 
imum or a minimum ts to enter, must be continuously smaller 
or continuously greater than tt is for the curve x= x(t), y=(2). 


180. We must first show that it is possible to represent 
analytically the variations of a curve for which the integral 7“ 
retains a constant value. 


In the place of the variables x, y let us make the substitution 
a+8&y+7. The variation of the second integral is accordingly 


4 4, 
3) Al = fG% wat + f(én, &7')dt, 
ty ty 
where ( é, 7, #, 7’), denotes that the terms within the brackets are 
of the second and higher dimensions in &, 9, &, 7. 


We have so to determine £ and y that A/"=o. For this pur- 
pose we write 


Eel + Gb) 4 Gp oewss 
4) 


1= EN + 4M+ G+ .--- +) 


where ¢,¢,,.... are arbitrary constants and the functions €,&,...., 
n, My.-.. are functions similar to the quantities €, 7 of the preced- 
ing Chapters and vanish for 7=f, and ¢=4,. Now write 


w= V'§—27'n; 
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and 
w= yE—a' n= ew + Qu,t GQuzt+..... 


Hence, from 3) we have 


t, 4, 
AJ! — efG™ wat ae g fg? ee er Ce er 
Zo hy 
If we write 
a 
5) WY = (Gr w,d t, 
ty 


it follows that 
AP Sela WP ee WE A ko BUG Bice co es 


The functions W,? are completely determined as soon as definite 


values are given to €,&,....; and, in order that A/ =o, it is 
necessary that 
(A) Wa Wt go WP+.... +06 &, @..-. p=0. 


If any of the quantities W", for example W,”, are different from 
zero, we are able to express « in a power-series of the remaining 
e's, when these quantities have been chosen sufficiently small.* 
The equation A/ =o may consequently be satisfied for sufficiently 
small systems of values of the e’s. 


Substitute one of these systems of values in 4) and it is seen 
that indefinitely small variations of the curve x=2(t), y= 9(t) 
exist for which the integral 7 remains unaltered. ‘These varia- 
tions may be analytically represented (see the next Article). 


This proof is deficient in the case where all the quantities 
WwW, WP,.... are zero for all values of €, 7, however &,, 7, may 
have been chosen. When this is the case, G” must be zero along 
the whole curve. But this is one of the necessary conditions that 
the integral /” have a maximum or a minimum value. 


*Cf. Lectures on the Theory of Maxima and Minima, etc., p. 20. 
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Lf, then, for the curve which is derived through the solu- 
tion of the differential equation G—o there also enters a max- 
imum ora minimum value of the integral I™,and consequently 
G" —o, tt is tn general not possible so to vary the curve that the 
second integral remains unaltered. 


This case is excluded from the present discussion, and is left 
for special investigation in each particular problem. 


181. Let us limit ourselves for the present to the simplest 
case where 


E= e€4 6&, 
n= en + 4; 


and if we denote the integrals in the expansion of A/" that are 
associated with the coefficients <e by 7%, the equation corre- 
responding to (4) of the last article is 


(47) a=eWH+6W24+ PWH+egW T+ P@WE+...., 


which series we suppose convergent for sufficiently small values 
of « and «. 


Suppose next we express «, in terms of ¢ by the series 
(B) = het Age+ he+..... 


Then, when this value of ¢, is substituted in (4°), by equating the 
coefficients of the different powers of « to zero, we have 


We + Ay We 0, 
WEL+AWE+ Av Wet h,WP=o, 
a 


1) 
yi by V;, where WY #o, we 


01 


Hence, denoting the quotients — 


have 
A, = Vo, 


hyz=Vy+ AV +hPVo, 
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Further, the equation (4*) may be written 
(4°) QQ = Vy + OVy + egy +erVat..... 


Let us compare this series with the series 


(C) q = ——,- #__ — ¢- 2 
1—(£4+4) 
er: 


1 
=e[£ +(= + =) + (= + sy 4 ‘ = 
r r 1; r Ee 
Suppose from this series we have «, expressed in terms of € in the 
form 


(B*) e=hfet+hfethje+...., 


where the “”s have been derived from the coefficients of powers 
of « and «, as the #’s in (4) are formed from the coefficients V 
in (4°). 


The series (4°) is convergent for 


€ 


+ 


+ <1. 


At 
vr) 
If, then, the coefficients V of ( 4’) are in absolute value less than 
the corresponding coefficients in (C), the coefficients # in (#) are 


less in absolute value than the coefficients /’ in ( 4’), and therefore 
the series (7) is convergent. 


Now the coefficients of e*e" in (4°) and (C) are respectively 


V.., and (i) £ 


rey ye? 


where the symbol (7) denotes mma hat Hence, 
for sufficiently small values of 7 and 7, if 


€ 


¥r 


+ \2)<1 


Sak 
cat 
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and 


Vena ("P= 


y 
r*r 


the series (2) is convergent, and when substituted in the expres- 
sion for A/” causes this expression to vanish. 


182. The expression for ¢, as a function of «is had from the 
relation 


ss Ca 
r = r; 
Hence, it follows that 
a)" (+ r ) & Bee... 
a) 4 (=- 44 _ 8. =o, 
(3: r M+ Es ry Wn+2Z) 
| eee ae ae a 
rv; Ti+ £ pe r m+ Z r(m+e) 


Of the two roots we choose the one with the lower sign in order 
that «, equal zero with e. This root may be written 


or 


cee a ene neil 
ial Hs E +2 r 
le S\N a ee 
mM+g +r Mn+e)V \n+g 7 
It is seen that the expression under the radical is finite, continuous 
and one-valued for values of « such that 


€ el 4 ge ( r € ) 
—<—- and ——e——~ St 
r <r+e@ COE). Maer 


183. Returning to the substitutions 
E=eé + ads 
7= eq+ am, 


we assume that the functions & ¢, , 7, become zero at the end- 
points (or limits) of the curve and are so chosen that W does 
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not vanish within the limits of integration. We have then at once 
from (4°) the power-series 


(1) 
- Hs 


«= e+e P(e), 
where the power-series P(e) vanishes with «. 
From this we have 


alee (:- Fe b,) +. EP, 


: we 
a (a a 


6) 


) tem P(e). 


If we subject the integral 7" to the same variation, we have [cf. 
formula (4°)] 
AI =eWy +4Wy? + (g €)as 


and consequently 


As® — e( We — ae we aan 
Tf, then, the integral I is to have a maximum or a minimum 
value, tt ts necessary that 


iL 
Wi (0) 


Wwe — 
rT 01 
Wes 


be equal to zero. 


We have, therefore, the necessary condition 


We _ We 
We ms We 


From this it is seen that the quotient at 
arbitrary functions &, y, since it does not vary if we write for & 7 

as functions of # other functions &, 7,. Consequently it follows 
that the value of the above quotient depends only upon the 


nature of the curve x=2x(t), y= y(?). 


is independent of the 
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184. We might generalize the problem treated above by re- 
quiring the curve x=x(t), y=9(t) which minimizes or maxi- 
mizes the integral 

t, 
J = [F(a y, x', y') at, 
ty 


while at the same time the following integrals have a pre- 
scribed value- 


, 
7 a ae? y, x, 9’) at, 
bo 
t, 
rm = fF (x, Poa oD Yat. 
to 
h, 
10) = (F(x, 9, 2', y') dt, 
bo 
the functions F®, F",...., F\) being of the same nature as the 


Junction F defined in Chapter I. 


We must now consider the deformation of the curve caused 
by the variations 


ExeE+ag tedt.... tees, 
n=en+amnteamt.... tem. 


We have, then, if we write w,= 9’&— 2'n, (4 =1,2,..., #), and sup- 
pose that the é’s and y’s vanish for 7= 4 and ¢= 4, 


A, hy 
Ale (G wdt aa ag (Gwdt+.... 
Zo to 
t 


1 
+ eu [Gun dt + (¢, Cry e ey Ce das 
bo 
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t, t, 
Al =0=e(G*wdt Bes g fc? Wed Pairs 
i, t, 
hy 
+ & [G2 wa dt +(¢, Eye ey Eu Jas 
ty 
t, t, 
Af?=oncfG?wdt+afGrudt+.... 
ty ty 
t, 
Aoi (GG? wedt +(¢ Cisads'ee) 
by 
A t, 
A102 (GWwdt+6fGWudt+.... 
bo to 
a 
+ Ey [Gu dt+(« €iye ie 5 Ep: dys 
by 
By means of the last » equations, if the determinant 
t 
fe w,at 
to (i. G12... 
is different from zero, we may, for sufficiently small values of 
€,, &).+++, 4, express these quantities as convergent power-series 
in «.* 


These power-series when substituted in A/® cause it to have 
the form 
AJ =D + (e),, 
where 
L, 
D = fe WwW; at 
h Gi, j=04,..... pand wo = w). 


*Cf. Lectures on the Theory of Maxima and Minima of Functions of Several Vari- 
ables, p. 21. 
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In order that the integral /" havea maximum ora minimum value, 
it is therefore necessary that 


D=o. 
This determinant, when expanded, may be written in the form 


4 


1 
FD G°4A,G+....+% GH] wdt=o, 
Lo 
ty 
where A, is the first minor of { G'wdt in the determinant D. 
Ly 


Hence, as before (cf. Art. 79, where we had G=o), we have here 


Ay GA, Gey een +Xu Ge) =o. 
CY) 


185. Similarly, if in Art. 183 we denote the quotient Wie by 


We 
\ and then give to JV and 4) their values, we have 
by 
f(er— 1G") w dt=o. 
t 


From this it follows that 
G°-AG" =o. 


We may prove a very important theorem regarding the con- 
stant A, viz:—ét has one and the same value for the whole curve; 
t. e., we always have the same value of », whatever part of the 
curve x=x(t), y=y (ft) we may vary. Consider the values of # 
laid off on a straight line, and suppose that the constant A has a 
definite value for, say, the interval 4....4, which also corresponds 
to a certain portion of curve. This value (see Art. 183) is inde- 

/ yr pendent of the manner in which 


; the portion of curve 4....4, has 
ty 2 been varied. Next consider an 
interval ¢’....2” which includes the interval 4,....4; then, there 


belongs to all the possible variations of the interval 7....f’, also 
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that variation by which 7’....4, and 4....f’ remain unchanged 
and only #,....4, varies. As has a definite value for this inter- 
val and is independent of the manner in which the curve has been 
varied, it must have the same value for ?’.... 2”. 


186. The differential equation G’—\AG=o is the same as 
the one we would have if we require that the integral 


Z 


1 
if F(2,y,x',y') at 
ty 


have a maximum or a minimum value, where F is written for the 
function 
FY -rF®, 


Through this differential equation (See Art. 90) 2 and y are 
expressible in terms of ¢ and \ and two constants of integration a 
and 8 in the form 


x= Cz a, B, d), 
y= (4, a, B, d). 


The curve represented by these equations is a solution of the prob- 
lem, when indeed a solution is possible. 


187. We prove next a very important theorem which often 
gives a criterion whether a sudden change in direction can take 
place or not within a stretch where the variation is unrestricted 
(cf. Art. 97). Suppose that on a position ¢=?/, where the varia- 
tion is unrestricted, a sudden change in direction is experienced. 
On either side of # take two points 74, and #, so near to / that 
within the intervals 4,....f and #....4,a similar discontinuity in 
change of direction is not had. Among the possible variations 
there is one such that the whole curve remains unchanged except 
the interval 74,....2, which is, of course, varied in such a way that 
the integral /” retains its value. The variation of the integral 
/® depends then only upon the variation of the sum of integrals 


t i 


fF (2, 9, 2", y')dt+ {Fo (a, y, 2, 9) at. 
t, i 
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We cause a variation in the stretch 4,....¢, by writing 
Ee E+«&, 
=e + & 1, 


where we assume that 


&, &, 7, », are all zero for ¢=74, and /=4, 
(A) | €, &, m are zero for t=4, 
no for t=h,. 


We may then always determine ¢,.as a power-series in « so that 
AJ*~=o 


If by ¢ we denote an expression of the form ¢°—Ad", we have 
(Art. 79) 


h 
' OF oF | 
ame cea € JGwdts «{ (¢-a6) at (1a a 


+<{(¢-a6) ce (nan. ) 5 2 4e(6). 


If the curve =x (7), y=y(#) minimizes or maximizes the inte- 
gral /, it is necessary that the coefficient of « on the right-hand side 
of the above expression be zero. Since G=o for unrestricted vari- 
ation, it follows from the assumption (4) that 


=) 
cs [ 3) 7 7), |=e 


If in the assumptions (4) we assume for ‘—/, that n=o and €=o, 
we have an analogous equation for 2’. 


It therefore follows (cf. Art. 97) that 


0(F°~- AF] = = |2"= ey! 
02’ Ox ; 


pier eas aa) 
Oy’ vv 
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We have then the theorem: Along those positions which are free 
to vary of the curve which satisfies the differential equation 
OF OF 
Ox’ Oy’ 
uous manner, even on such positions of the curve where a sud- 
den change in its direction takes place. 


G=o, the quantities 


vary everywhere in @ contin- 


188. It is obvious that these discontinuities may all be 
avoided, if we assume that €, y, &,, », vanish at such points. This 
we may suppose has been done. We may also impose many other 
restrictions upon the curve; for example, that it is to go through 
certain fixed points, or that it is to contain certain given portions 
of curve, or that it is to pass through a certain limited region. 
In all these cases there are points on the curve which cannot vary 
ina free manner. But whatever condition may be imposed upon 
the curve, the following theorem is true. 


All points which are free to vary (and there always exist 
such points) must satisfy the differential equation G°—r’G"=0, 
and for all such points the constant » has the same value. 


189. The second variation. We assume that the variations 
at the limits and at all points of the curve where there is a dis- 
continuity in the direction, vanish. We also suppose that the 


variations &, 7 have been so chosen that A/—~o. 


We then have (cf. Art. 115): 


f 
armaed sess | Ler( Sey art uw? |dt+(e)s, 
if 
t 
ones 4 | [on ( Sey rye dt+(€)a, 
i; 


and consequently 
t, 


AT%xe [8/° v8 7°] 4. al E (4) is Fw | dt+(e),. 
2 di 
ty 
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Since 
t, 
87 r8 7% ( (GA G"”)w d t=o, 
ty 
it follows that 
t 
1 2 
arentel [A ( Sey + Aw] ats (©, 
ty 


This last integral may be written at once (Art. 119) in the form 


hy 
é dw wdauy 
arent || w dul 
iG ae aaa” 
ty 


where uw is determined from the differential equation (Art. 118) 


2 
J=f, oH ara —F,u=0. 

It follows here as a necessary condition for the existence of a 
maximum or a minimum that /, for all portions of the curve at 
which there is free variation, must in the first case be everywhere 
negative and in the second case everywhere fosi/ive and must also 
be different from o and ©. In order that this transformation of 
the integral be possible the equation /=o must admit of being in- 
tegrated in such a way that w is different from zero on all portions 
of curve, which vary freely (Art. 128). 


We shall determine in Chapter XVII whether the three neces- 
sary conditions thus formulated are also sufficient for a maximum 
or a minimum value of the integral /". By means of the example 
in the next Chapter, we shall also show that if there exists a curve, 
for which the first integral has a maximum or a minimum value 
while the second integral retains a given value, then the curve is de- 
termined through the three conditions, which are the same here as 
those formulated in Art. 135. ‘The behavior of the 6-function is 
then decisive regarding whether there in reality exists a maximum 
or a minimum. 
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CHAPTER XIV. 


THE ISOPERIMETRICAL PROBLEM. 


190. The isoperimetrical problem may be briefly stated as 
follows: 


Determine the curve of given length which maximizes or 
minimizes a certain definite integral. 


For example, it may be asked: Among all curves of a given 
length joining two points, what is the form of the one which 
produces a minimum surface of revolution about a definite 
axis, or, along what arc of given length joining two fixed points 


does a particle under the influence of gravity descend in the 
shortest time ? 


We shall consider here the Problem V of Chapter I, which 
may be again stated as follows: Suppose that any portion of the 
plane is bounded in such a way that one can go from any point 
in tt to any other point without crossing the boundaries. In 
this portion of plane a line returning into ttself is to be so con- 
structed that having a given length tt incloses the greatest 
possible surface-area. 


Let * and y be such functions of ¢ that for two definite values 
Z, and #, the corresponding points fall together, and that while ¢ 
goes from the smaller value % to the greater value 4,, the point x,y 
traverses in a positive direction the whole curve from the initial 
point to the end-point. 
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The surface-area, inclosed by the curve, is expressed by the 
integral 


t 
1) /® = 3) (x y’—y2x’') dt, 
to 


and its perimeter by 


t, 
2) [ta fVatt y? dt. 
to 


The problem proposed consists in expressing x and y as functions 
of ¢ in such a manner that the first integral shall have the greatest 


possible value, while at the same time the second integral retains 
a given value. 


It makes no difference where the origin of codérdinates has 
been chosen; for by a transformation of the origin the second 
integral remains unchanged while the first integral is changed 


only by aconstant. This does not alter the maximum property 
of the integral. 


One may also add other conditions; for example: That the 
curve go through a certain number of fixed points in a given 
order, or that it is to include certain portions of curve in a 
given order,etc. 'Thecurve will then contain portions along which 
the variation is not free. 


191. The function F is here 


F=5 (ay — a y)—AV wt 4 y"? 


Instead of this function we may substitute another, since 


d(xy)_ , ' 
tape +X, 


and consequently. 


Lote eo ends Des 
get) 5 ah) VK, 
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Now, if we integrate between the limits 4,....4, the first term of 
the right-hand side of the above equation vanishes, since the end- 
point and the initial-point of the curve coincide. It follows, then, 
that 


ty 4, 

1 , / U 

5 f (ay yx \dt=—fyx dt. 
Ly ty 


We may consequently give the function F the value 
3) Fa Ja AV Ey 
From this we have 


OF | Ax So 
Ox V a2 ty" 


VY atpy? Oy 


But since (Art. 187) oF and sy vary in a continuous manner 
along the portions of curve that vary freely, since also A has the 
same constant value for the whole curve (Art. 185), and since the 
quantities that are multiplied by A are nothing other than the 
direction-cosines of the tangent to the curve, it follows that the 
curve at every point, where the variation is free, changes its direc- 
tion in a continuous manner. 


192. The function /, has the value 


2% 
y ee oe 
©) ° (VY a4 y?P 


It is evident that 7, does not change sign, and since a maximum 
is to enter and consequently /, is to be continuously negative, it 
follows that 4 must be a positive constant.: 


193. In order to find the curve itself, we have to integrate 
the differential equation G?—rG =o. This equation is equiva- 
lent (Art. 79) to the two equations 
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Since / does not contain # explicitly, the first of these equations 
gives 


F Na 
= f., OO a=EapaZOd SY 
5) 5 gi = cons or y+ Pat b 
OF 
Ox’ 


manner for a portion of curve where there is free variation, it fol- 
lows that the constant 4 retains the same value throughout such 
a portion of curve. ‘The curve may, however, consist of separate 
portions which are free to vary, and for these the constant 4 may 
have different values. 


If we take as the independent variable the arcs of curve meas- 
ured from the origin, we have from 5), 


Ax i 
6) eee 


d tly, = —+]}] =1, it foll 
and consequently since (S + Ae it follows that 


dy\_ 1 2 
ads =1 ed 6), 
and 
Cy laa 
Te re gs 


It is seen at once, if we integrate the last equation, that 
7) 2% =} (2a), 


where @ is an arbitrary constant; and consequently the equation 
of the curve is 


8) (xa) +(y—b =e. 


From the nature of the curve it is evident that A is a positive 
constant. 
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194. An immediate consequence is the theorem of Steiner, 
that those portions of the cure, which are free to vary, must be 
the arcs of equal circles. ‘These circles may have different cen- 
ters, since a and J are not determined. Each such arc of the circle 
may, however, lie on different sides of the chord joining two end- 
points; we have, therefore, to ascertain which of the two arcs is 
the one required. 


The solutions of the differential equation are 


S—S 
NX—a=A COs — =a cos /, 


y—b=) sin =A sin Z, 


S—So 
a 
as is seen from equations 6) and 7), when differentiated. Since A 
is positive, s increases with 7 and since with increasing # the curve 
is traversed in the positive direction, we must take that arc for 
which this is also true. Let C be the center of the circle, 4, the 


initial-point, and 4, the end-point of the arc. That arc will be the 
right one which lies on the positive side of C A,, that is, on the 
side of the increasing 7's. For if 4, 1s the angle which the radius 
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CA, makes with the X-axis, and if x,, y, are the codrdinates of 
the point 4,, then we have 


cos f= 2 (a~@ ), 


sin 4=>(s,~8), 
and further the angle, which the tangent 4, 2, drawn to the arc 


at the point 4, includes with the X-axis is 7,+ 5: Consequently we 
have a 


cos(4+2)——sin 4=—}(,-8) =(42),, 


Lf ee ee eee “) 
sin(4+2)—cos h= (m1 a)=(2 S 


formule, which have the right signs. ‘This would not be true if 
we took the other arc and also the tangent which is drawn in the 
other direction. Hence that arc is always to be taken, which, 
looking out from the center, is traversed in the posstive direction. 


195. If no conditions are imposed upon the curve and it is 
required to find among all isoperimetrical lines that one which 
offers the greatest surface-area, then the question is not of an aé- 
solute maximum, since the curve may be shoved anywhere in the 
plane without an alteration in its shape. The problem may be 
stated more accurately by saying that the integral which repre- 
sents the surface-area ts not to admtt of a positive increment, 
when all possible variations are introduced. 'The problem thus 
formulated leads to exactly the same necessary conditions as be- 
fore, namely that the first variation is to vanish, and consequently 
we have the same differential equation to solve. We have also 
the same condition for a. Since the second variation can never be 
positive, and consequently /, can not change its sign, we conclude 
as above that A is positive. Since the whole curve is free to vary 
oF oF 

, and 
Ox Oy’ 
the constants @ and 6 are the same for the whole curve; however, 
they remain undetermined. We have, consequently, the following 
result: 


and since are continuous functions for the whole trace, 
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If there exists a closed curve which with a given periphery 
includes the greatest surface-area, this curve ts a circle. 


196. However, it has not as yet been proved that this prop- 
erty belongs to the circle. The treatment of the second variation 
is not sufficient, since only such variations have been employed 
where the distance between two corresponding points, and also 
the difference in direction at these points do not exceed certain 
limits. 


The further proof has to be made that every other curve 
forms the boundary of a smaller surface-area. The proof that the 
circle has this maximum property, ( a proof which is omitted in 
all previous solutions of the problem), has been considered so dif- 
ficult that its solution has been denied to be in the province of the 
Calculus of Variations. We shall, however, in the next Chapter 
show that in the theorems already treated a means of overcoming 
this difficulty is offered. It will be seen that without the use of 
the second variation the desired result is reached in all cases 
where the function /, does not change sign, not only at any point 
of the curve but also for any direction at any point. 
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CHAPTER XV. 


RESTRICTED VARIATIONS. THE THEOREMS OF STEINER. 


197. We shall consider in this Chapter some special cases of 
restricted variations. Sup- 
pose first that the path of 
integration is taken over 
two traces 4, fF, and P,P,. 
We have for the first vari- 
ation of the integral (Art. 


79) 
ss cee 
+ 


Since the variation along the traces (C,) and (C,) is free, it fol- 
lows that G=o for them, and consequently 


OF OF |f7 
8/= ee e+ gFale 


31 [Gwars [34 +9* aah +fower( 8s 


ty 


In order then for the first variation to be zero, it is necessary that 


— + - + 
ee _aF Je+[85-3 OF 2 hao 
Ox Ox 
198. If frst the conditions of the sca leave P, free to 
vary in any direction, we must have, since € and 7 are arbitrary, 


Oh SOR! Her Oh 
Ox’ Az’ oy ay’ 


or, the curve consists of a single trace. 
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Secondly, if the conditions of the problem require P, to re- 
main upon a fixed curve (C), then since the displacement is in the 
direction of the tangent 
to this curve, the expres- 
sion 


[35 e+ 34 a] = 


may be replaced by 


OF Of ao. 
E =; cos A+ By" =o 


where \ is the angle between the fixed curve and the X-axis. 
199. We may apply the above results to the function 
F(a ey) =S lay) Vary” 


In the first case, where the point P, can move at pleasure, we have 


OF a8E on (lege El eg) a) 


Ox = Oz Vasey Vere 
OF OF ol fags (sayy 
dy’ ay Vary y? Varpy™| 3 


so that, unless f(%, y) vanishes at P,, we must have 
costTt=cosT , 


sin 7+ = sin 77; 
and therefore 


rtm . 


where ++ and 77 are the angles that the tangents to the variable 
curve at the point P, make with the X-axis. From this it follows 
that P, 2, and P,/, are not different traces but constitute a single 
curve with one tangent at the point P,. In the second case, where 
P, is constrained to lie upon the fixed curve (C) (see Fig. in the 
preceding article), we have 


SD) [ cos 7 COS A+sin 7 sin a | =o. 
+ 
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From this it follows, unless /( 4, )=o at the point P,, that 
cos (rT—A)-=cos (r—d)*, 
or 
(r—A)~= +(1—a)* [mod a]. 


It is seen that the tangents to the two traces 7, P, and P,P, at the 
point P, have esther one and the same tangent at /, and are parts 
of one and the same curve, so that this case is the same as if 2, 
were not constrained, or they make with the tangent to the fixed 
curve equal angles 7, P,4%4, and 7, 7,1. 


A limiting case is where t—A, when again PA, P, and P, FP, form 
a continuous curve touching the fixed curve at the point 2,. ‘The 
function & is here 


’ wad ' 


(XI D9 PRVS(s pfi- ae 4, - va 


Bra eye +4" Vv gity” V e+ y" 


—f(x,y)|1—cos (r—2)] = 0, whentr=,~. 


200. Suppose that the path of integration coincides in part 
with one or more fixed curves, for example, with the curve (C). 
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Then we cannot say that G=o for the path of integration from 
P,to P;, but from the expression 


t; 
t 


it is evident that for the possibility of a #aximum, w and G must 
have opposite signs, and the same signs for the possibility of a 
minimum, 


201. In the general case, we made the substitutions 
allate€teagte&t+.... tek, 


YHENTEMAS MH +++. +N. 


ba 


Suppose that some point P of the path of integration is con- 
strained to remain on a fixed curve, and, for simplicity, suppose 
that 
for t=1 ; §£=§= eae =&= 0, 
and 7,=m=....=Nu=0, 


but €$0 and n#oat ?. 
Our previous equations (Art. 184) become now 


b 
AJ —~e Che f a Fas e| G° wd 
Ox Oy e 
hy 
4 4, 
+6) G°wdt+...+4) Cw, dr+ (2), 
ty to 
ty 


oF” oF — 
Ox dy’ 4 ie 
to 


tL t, 
+e fG* wy dt+.... +4 fGwdt+(e), 
ty ty 
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a (2) 
jee rie 64 ea 1 foree 


ft f 
+ef Grudty....+ef Gwdt+(e), 
fh hy 
by 
o=Astae| 2 ear te | CM war 
Ox ov 
ty 
t, t, 
+6 f Gowdt+....tef GHundtt(e). 
ty f 


As in our previous discussion (Art. 184), it follows that 


sa) [eres + For] + fe w dt be 


h 
+ [eres En + |G" wdt or 
Ox Oy 2 


+4 (2 eg ae “J. fo Giwdt hao 


Since further 
t, 
f Ly GPG + ws pageGe-wdt=o, 
ty 
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we have 
as, OFw OF le) |~ 
o=[E]e(a er ta ee ba EO] 
ee a gfu rae 
+ Enle [a SE Boe age ho aaa 


If we write 
F=d\ FO.) FY+ oo. tA Fl), 


and denote by 7’, the angle which the tangent to the fixed curve at 
the point P’ makes with the X-axis, the above expression becomes 


(ar OF .. |= 
hace 7COS T "a Sin T ome 


If the point ?’ were not restricted, then € and y would be arbi- 
trary, and we would have here 


[3 | =< and [s* | = 
Ox’ J+ Oy’ “e , 


which results compare with those of Art. 199. 


202. We saw in the previous Chapter, if there existed a 
closed curve which with a given length bounded a maximum sur- 
face-area, that this curve wasacircle. We supposed that it was 
possible for the circle to be situated entirely within the boundary 
of a given region. Suppose that this is not the case. ‘The curve 
must then at least touch the given boundaries in two points or 
have a portion of the boundary in common. For we saw that the 
curve consisted of arcs of equal radii, and if these arcs did not 
touch the boundaries, there would necessarily be discontinuous 
changes in the direction of the variable curve. At such places, 
however, the surface-area could be increased without changing 
the perimeter. 


203. Regarding the nature of the curve when it touches the 
boundaries, Steiner has given the two following theorems : 


1) Uf the curve coincides with a portion of the boundary, 
then the free portions of this curve are arcs of circles of equal 
radii, which are tangent to the boundary at the points of con- 
tact. 
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2) If the curve touches the boundary of the region in a 
point, then both parts of the curve are arcs of circles of equal 
radit, and the tangents to these two arcs at the point of contact 
with the boundary make with the tangent to the boundary at 
thts point, equal angles. 


Steiner proved these thorems in a synthetic manner, and 
remarked that asynthetic-geometrical treatment seemed necessary, 
because the principles of the Calculus of Variations were not suf- 
ficient. Such remarks were, in a measure, justifiable, since up to 
that time only curves had been considered which satisfied the dif- 
ferential equation throughout their whole extent, and, therefore, 
no analytical means were known for the treatment of curves which 
in part coincided with given curves. However, there was no rea- 
son for saying that a method for the treatment of such problems 
was not within the province of the Calculus of Variations. 


204. We shall show that the principles of the Calculus of 
Variations are sufficient to establish Steiner’s theorems by proving 
two theorems due to Weierstrass, which are more general than 
the theorems of Steiner, and which have reference to the behavior 
of a curve at the points where it touches the boundary. The two 
theorems of Steiner are special cases of these theorems. 


Suppose that the curve which satisfies the differential equa- 
tion approaches the boundary at the 
point 1 and coincides with it up to 
the point 2. On the part of the curve 
which is traversed before we come to 
the boundary at 1, we takea point 0 so 
near to 1 that between 0 and 1 there 
is no sudden change in the direction 
of the curve. 


The portion of curve 012 shall be so varied that we come to 
the boundary along another path from 0 to a point 3 before 1 or 
from 0 to a point 4 after 1 and then traverse the boundary to 2. 


205. As we have already seen (Art. 161) the variation there- 
by produced in the integrals 7° and / may be expressed as fol- 
lows: Let ~,, 9, be the direction-cosines of the curve 01 at the 
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point 1; f,, 9, the direction-cosines of the boundary at this point ; 
%,, ¥, the codrdinates of the point 1, and o the element of length of 
the boundary. ‘Then we have, if the boundary is approached be- 
fore the point 1 [see formula 5) Art. 161] 


h 
a dé 
A 6% (Iv Pogrduaes | wdts(s, g, ae 
1) : 
t, 
h vt = } d: & 
BP <6 IvPutudrales | O* wate-(« g, ae es 
rf 


and if the boundary is approached after the point 1 [see formula 
6) Art. 161] 


hy 
@ ie dé d: 
BM=— 6" JuPududoade+ {| rwaty (a, én Ga Ps 
ho 
2) : 
1 
AM = 6", InPudubog der | Orwats(« én Za 
bo 


Hence for case 1): As*=A7° AJ? =(6° 6 ")o4 (a, &,y, dt an) : 
at dtia 

for case 2: AJ°=AJ®—, AJ» =— (Er SE" )o+ (o.é, dé dy ; 
at dt/r 

If the curve is to cause /® to have a maximum or a minimum 
value while J” remains unchanged, then (cf. Art. 189) A/ must 
have the same sign for both of the above variations. Hence, if the 


curve satisfies the differential equation G°—a G" =o, and if we 
write 


@* — xr E "—6 (4%, Wy Dry ay Pu a)s 


then the function 6 must be zero at the point 1 of the boundary, 
dé dy 


because otherwise we could choose a, €, n, eae. 


so small that the 
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sign of the whole expression depended upon the sign of the linear 
term, which in the first case is positive and in the second negative. 


206. We saw (Art. 157) that 


1 
6 (4, Wy Dr Qu prs Gu = 69 A —p~, a) [AG Ibe 9) (1—&) dk. 
0 


1 
If f Fy (4) Wy Pw Gx) (1—&) Zé is different from o, (which must 
0 


be determined in each separate case), it follows that 


q. A —~; a =90, 
and therefore, 
ph==+p, A=+ Ou 
We wrote (Art. 157) 


k =(1—k) p+ kA, 
%=(1-k) gtk, 
and consequently, if we take the lower sign, so that A, =— 4, 


$(:=—g, then it may happen that F, becomes infinitely large 
within the limits of integration, because for the value £=% both 
~, and g, are zero (see Art. 157). 


In general, we have 
hi=hy A= (cf. Art. 199). 


A special investigation must be made in the other case for every 
particular problem. We, therefore, have the theorem : 


Lf the curve which satisfies the differential equation ap- 
proaches the boundary ata point and then coincides with a 
portion of the boundary, the direction at the point of contact 
can suffer no discontinuous change. 


The same result is derived in an analogous manner for the 
point where the curve leaves the boundary after having coincided 
with a portion of it. 
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207. We have tacitly assumed that there is no sudden change 
in the direction of the boundary at the point 1. But if this is the 
case and if #,, g, are the direction-cosines with which one approaches 
the point 1, and 4,, 7, those with which one leaves the point 1, then 
we have for A/® the expression: 


in the first case: AI%=6(4%, yy fy Qn Po G)O+( da} 
tn the second case: AJ°——&(%,, 1, pry a Pu a)o+( das 


Ina following Chapter (Art. 221), it will be proved that, if a 
maximum or a minimum is to appear, the function @( 2, », d, 9, p 9) 
must have continuously the same sign for every point of the curve 
which is varied and for arbitrary directions #, g along it; in the 
first case this sign must ot be fosittive, and in the second case it 
must zot be negative. 


From this it follows, for the case of both maximum and min- 
imum, that we must again have 


© (41, M1» Drs My Di a)=09, 
while © (44,91, Dis Qs Pu 92) remains arbitrary. 


For, if we are seeking a minimum, after the theorem just 
cited, the function €(%, 1, Pu Wy Pr 91) cannot be negative; but 
it cannot be positive because in virtue of the equation 


AJ "—— G(x, Iv Pry Ms Dy a)o+( day 


Z® would for certain variations experience a negative change. 
Hence we must have: 


E (4%, Jy Pu A) pv Q)=0. 


The same is true of the point where the curve leaves the boundary, 
so that we have the same results for the end-point as those just 
given for the initial-point. The results may be stated as follows: 


Lf the curve for which there is to appear a maximum or a 
minimum meets the boundary and traverses a portion of it, then 
at the point where it first comes to the boundary and at the point 
where tt leaves the boundary, the two curves must be so situated 
that the tangents are the same for both curves. But tf at these 
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potnts there is a discontinuous change in direction of the bound- 
ary curve, then the direction of the curve as tt approaches the 
boundary and that of the boundary at the point of approach 
may be quite arbitrary. 


This is the 7rst¢ of Weierstrass’ theorems. 


208. We consider next the case where the curve meets the 
boundary in one point and then leaves it. Let 01and 12 be the two 
portions of curve that satisfy the differential equation and meet 
the boundary at the point 1. ‘Take the points 0 and 2 so near to 
1 that within the intervals 01 and 1 2 there are no sudden changes 
in direction. We vary the curve 012 by going from the point 1 
to a point 3 on the boundary. The point 3 is connected with the 
points 0 and 2 by curves which do not necessarily satisfy the dif- 
ferential equation, but are subject to the condition that the in- 
tegral 7" remains unaltered by this variation. 


Let f, g be the direction of 0 1 at 1, 
pu G: the direction of 1 2 at 1, 


and let the codrdinates x, y which belong to the different points 
be indicated by the corresponding indices. 


Then, as we have already seen (Arts. 79 and 154) 
To TL =F © (a, Wis P; @) =2)) 
r) dé dy 
+F C4 Vids 9g) (973-71) + é, Ys at’ dt oe 
[2 —[2=—F" (ay, Iv pry Qi) (#3—%;) 


dé d 
2? (as Vp PED (n—n)+(é ” oe) 


and consequently 
I3—1a= [Fu (4%, Vu P; q)—-F" (4% Vy Pry a) ] (43,—2%) 
=f [a (4%, Iu Pp» qg)—F® (4%, Iu Pu “) |] (3-1) 


dé dn 
+a, at 5: 
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If we assume that 49,—f,9 is different from zero, and con- 
sequently that the tangents to the two portions of curve 0 1 and 
1 2 at the point 1 do not coincide, then we may write 


H3— 4, = Pb+fp, 5, 
I3—N1= 984+ 95. 
The geometrical meaning of 6 and 4, is seen, if we consider 


that in virtue of the two above relations, the length 13 is the 
geometrical sum of the two lengths £9, g6 and #, 5,, g, 8, and that 


consequently 5 and 8, are the coérdinates of the line 13 with re- 
spect to an oblique system of coérdinates whose positive axes have 
the directions /, g and #,, g,, and are consequently represented by 
the tangents of the two portions of curve at the point 1. If we 
write these values for +,—%,, ¥;—7, in the above expressions, we 
have 


13 —1h=6 (4 In Pu AP; g)8—E( 4,91, 2, q 20 91)9 


dé dn dé dy 
+ (é Up dt a) _68_6, 3+ (é UD dat’ at P ‘ 

209. The straight line whose equation is 66—6, 6, =o divides 
the plane into two halves; for the points of one-half, 66— 6,8, >0, 
and for the other half, 68— 6,8,<o0. The point 1 which the curve 
has in common with the boundary can move only along the 
boundary. If the direction of the tangent to the boundary at the 
point 1 was different from the direction of the straight line 
&5—6,8,=0, which may be called the dividing line, then by slid- 
ing the point 1 in opposite directions the quantity 68— &, 6, would 
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be either positive or negative ; and since this quantity (neglecting 
a constant factor ) is the distance from the dividing line, it is seen 
that it becomes infinitely small of the first order with €, ». 

We may, therefore, choose , 7 so small that 


(0) (0) 
fa— Lor 


has the same sign as 68—6G,4,, and, therefore, may be either posi- 
tive or negative. Hence we must have 


& 5—6, 8,=0. 


Accordingly, the direction of the tangent to the boundary curve 
must coincide with that of the dividing line. 

The sines of the angles which the dividing line makes with 
the 5 and 6,-axes, that is, with the tangents to the two portions of 
curve at the point where they meet the boundary, are to each 
other as 6, is to 6, if the two angles are measured in opposite 
directions. 


Weierstrass’ second theorem may accordingly be stated as 
follows: 


If the curve which satisfies the differential equation meets 
the boundary tn only one point and then leaves tt, the tangents 
to the two portions of curve at this point, make with the lang- 
ent to the boundary at the same point, angles whose sines are 
to each other as &, ts to &. 


The second theorem of Steiner relative to the isoperimetrical 
problem is only a special case of this theorem. In this problem 
we have 6,=6 so that the two angles which the two tangents to 
to the curves make with the tangent to the boundary curve are 
equal. 


210. We have shown that the curve in every point where the 
variation is free satisfies one and the same differential equation 
and that the constant A has the same value for the whole curve 
(Art. 185). ‘This leads to a certain paradox: If we reverse the 
isoperimetrical problem and seek the shortest line among all 
those lines which inclose a given surface-area, we come to the 
differential egation of the isoperimetrical problem. 
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We have F=F"—)dF in the place of F=F°—AF™ which 
occurred before; still on this account the nature of the differential 
equation is not changed, since there is only a change in the con- 
stants. It is, however, & priori clear that the solution of the two 
problems must be the same; for, if it were possible to keep the 
surface-area constant and shorten the perimeter, it is evident that 
with the original perimeter we could have inclosed a greater sur- 
face-area. Hence, the curve, which has been derived from the 
differential equation of the first problem, satisfies also the inverse 
problem. We consequently have as the solution of the second 
problem the theorem: The curve, wherever there ts free varia- 
tion, consists of arcs of circles which have equal radii. 


211. PROBLEM. Three points 1, 2,3 not lying in the same 
straight line are given in the plane and it is required to draw 
a line through them in a definite order, which includes a given 
surface-area and at the same time has the shortest possible 
length. 


We know that a circle W, say, fulfils these requirements, if 
the given area is the same as that included by a circle, which is 
determined by the three points 1, 2, 3. 


But if the surface-area is greater or smaller than W, then the 
arcs of circles must be drawn outward or inward. If, however, 
the area is very small, we cannot draw arcs of circles so as to in- 

close this area without crossing 
one another, and we do not ad- 
mit into consideration the areas 
that are described in the op- 
posite directions. 


The problem may be solved 
as follows: The curve, al- 
though not being limited by 
further conditions, need not 
vary everywhere ina free man- 
ner, and, consequently, it is not 
necessarily constituted out of 

arcs of circles. For if we assume that the curve is not to cross 
itself, then of itself it may offer barriers which obstruct free 
variation. 
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If, for example, the curve 0123 partially overlaps so that 
the portion 1 3 coincides up to the point 2 with the portion 0 1, 
then among all possible variations, there are present those where 
0 1 remain unchanged and only 1 3 varies; and since the curve is 
not to cross itself, the variation of the portion 1 2 can take place 
only on the side of 0 1 on which the point 3 lies, and, consequently, 
the freedom of the variation of the curve is essentially limited. 


In itself the requirement that the curve is not to cut itself is 
not necessary, as the integrals that appear have a meaning also 
for this case. 


If there are overlapping portions of curve, then we may allow 
such variations to enter that points coincident before the variation 
may also coincide after the variation, without the second integral 
changing its value. We shall investigate the kind of differential 
equation that is thereby produced for these portions of curve. 


212. The following investigation is also applicable to the 
case where the second integral is not present. We have simply 
to make A=o. 


We introduce the variations 


f—ef+¢&, 
n=en +47. 
It has been shown that the first variation of 7 is identical with 


Sf (F°—MF") dt, 


provided that ¢, can be expressed as a power-series in € in such a 
way that the total variation of the second integral vanishes. 


This 6/° can be brought to the form 
87% =e (G (y/ €—2' ny) dt. 


In the former treatment € and 7 were entirely arbitrary, except 
that at certain points and along certain portions of curve they van- 
ished. Wherever they were arbitrary it was necessary that G=o. 
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In the case before us we have in addition those portions of 
curve which overlap the curve several times without crossing it. 
The differential equation, which these portions of curve satisfy, 
may be obtained as follows: 


We have, since df is a positive increment of ¢ (Art. 68), 
F(a,y,2',9')dt=F (4, y, 2'dt,y'dt)=F(«, 9, dx, dy). 


Let 12 bea portion of curve that is traversed several times. The 
integral over this portion of curve, after it has been traversed 
once from the point 1 to the point 2, may be written in the form 


Varn 2 
f Flay, ax, dy ) =( F(a, dx, dy). 
FisIy 1 


The portion of the integral taken over the curve in the opposite 
direction is 


1 
fFlan, dx, dy). 


If this portion of curve is traversed pu times in the first direction 
and v times in the second, and if all the variations except those 
that relate to this portion of curve be put equal to zero, then the 
variation of the whole integral is equal to the variation of the sum 
of integrals: 


2 1 
wf F(a, y, dx, dy) + vy f F(a, y, ax, dy). 
1 2 
But since 


1 2 
f F(a, y, ax, dy) =f F(x, y,—-dx,—dy), 
2 1 


the above sum is equal to 
2 2 
wf F(a, y, dx, dy) + v  F (4, 9,—dx,—dy); 
1 1 


or, if we put 


p F(x, 9, dx, dy) +v F(x, y,—-dx,—dy)=F (x, y, dx, dy), 
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the sum is 
=a 
f Flay, dx, dy). 
1 


The portion of curve 12 is traversed only once for this integral, 
and consequently the variations are quite free. The interval 12 
must therefore satisfy the differential equation which is derived 
for the function F(x, y, x’, y') in the same manner as in the former 
investigations, where F(x, y, x’, y’) was the function considered. 


213. If, for example, the problem is to determine the curve 
which with a given surface-area has the shortest perimeter, 
then 


F(a, y, dx, dy)=V d#+dy*—hy da, 
and for p=», 
F(a, y, dx, dy)=plV d+ dy—dydx+ v de +dyr+hydax] 
=2p V dat+ dy. 
Consequently the differential equation leads to a straight line. 
But if pS v, we have 
F=(p+v) Vd#+dP—Mp—v) y dx. 
The corresponding differential equation is of the form 
G_h, G20, 


where 4A -—"; it, therefore, leads to the arc of a circle which 
v 


has a different radius than the one belonging to the portions of 
curve where the variation is free. 


This case, however, does not in reality appear unless there 
are certain modifications ; for, if we traverse such an arc of circle 
twice in opposite directions, the portion of surface-area thereby 
obtained is zero. We may, however, shorten the perimeter by 
taking instead of the arc of a circle the chord which joins its end- 
points, this being the first solution above. If, further, the same 
arc of circle was traversed several times, then in case there are 
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not special modifications, we may neglect the first two times or 
the first 27 times that the arc is traversed (owing to which the 
perimeter is shortened) without changing the surface-area, 


Taking also into consideration the case where p=v=1, when 
a straight line enters, we have to see which of these portions of 
curve (straight line or arc) can be used to form the required curve 
and how they are to be grouped. We have then to seek all pos- 
sible kinds of combinations and make proof of their admissibility. 


We consider any configuration and causeit to vary. Since the 
nature of the curve is known and only the end-points of the in- 
dividual portions are undetermined, we have to subject these to 
variations. The previous theorems are fully sufficient for carry- 
ing this out. We, therefore, have a means of determining whether 
such a configuration of the individual portions is, or is not possible. 


Since the individual portions satisfy their differential equa- 
tions, the first variations of the corresponding integrals will de- 
pend only upon the variation of the end-points; and, if we apply 
this to all the portions of the curve, we will have a linear function 
of all the variations of the codrdinates of the individual end-points. 


These end-points may be subjected to further restrictions; 
for example, they may be compelled to lie upon given curves, etc. 


By the application of previously developed theorems, we have 
certain equations for the determination of the possible position of 
the end-points of the individual portions and we may thus see 
whether a definite configuration is, or is not possible. 


214. At all events, for the grouping which has been thus de- 
termined the first variation of the integral vanishes, but this does 
not of itself denote that a maximum or a minimum has appeared. 
This determination is a problem in the usual Theory of Maxima and 
Minima. Since, as soon as the individual portions of curve have 
been found, we can also determine the integrals for them whose 
values depend only upon the constants a that have been introduced 
and the codrdinates of the end-points. We have thus an ordinary 
function of a finite number of variables, and the question is whether 
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this function really satisfies the conditions of a maximum or a min- 
imum. ‘This subject is treated in the Theory of Maxima and Min- 
ima, involving several variables. 


Thus we may at least determine whether or not a certain 
formation of the curve satisfies the problem. For example,a curve 
is required to pass in a definite order through the points 1, 2 and 
3 and which having the smallest possible perimeter is to inscribe 
a given surface-area. ‘The curve in question consists of three por- 
tions which pass through 1 and 2, 2 and 3, 3and1. ‘These por- 
tions are the arcs of circles with equal radii, if the given surface- 
area is sufficiently large. ‘This radius is to be determined from 
the given value of the surface. 


The integral 7° is a function of the constants that appear, 
and it may be shown that this integral is in reality a minimum 
when the constants have been correctly determined. 


But if the surface-area is not sufficiently large, then the por- 
tions of curve must partially overlap one another, and the portions 
along which this happens are straight lines. The curve cannot 
end in points which are perfectly free to vary; for if this were the 
case, we could so vary the point that the surface-area remained 
the same while its length became shorter. ‘These points must lie 

3 along straight lines which pass 
through the three given points. 


It is thus found that the 
curve consists in reality of three 
arcs of circles which are described 
with equal radii and which mutn- 
ally touch one another and go 
off into straight lines that pass 
through the given points, asshown 

f > in the figure. 


215. Itis seen that the solution of the problem is independent 
of the position of the points 1, 2, 3 relative to one another; for we 
can slide the points 1, 2, 3 backward and forward upon the straight 
lines without causing the curve to lose the property of having the 
minimum length. It is essential only in what manner the points 
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are chosen where the straight lines come together with the arcs 
of the circles. These points corresponding to the points 1, 2, 3 
may be denoted by 1’, 2’, 3’. If the portion 2’ 1’1 be considered as 
a fixed boundary and the end-point of 3’ 1’ varies along it, it fol- 
lows from a theorem already given (Art. 206), that 3’1' must so touch 
the boundary, that the curve 3’1’1 does not change its direction 
abruptly. Hence every two arcs of circles must touch at the 
points where they come together. Since the radii of the arcs of 
circles are equal, it follows that the three centers of the arcs of 
circles form an equilateral triangle, and consequently the three 
arcs of circles are of equal length. Therefore every two straight 
lines form an angle of 120° with each other, and thus the solution 
of the problem is uniquely determined. The above problem was 
proposed by Todhunter in the Mathematical Tripos Examination 
of 1865. It is treated by him (Researches in Calculus of Varia- 
tions, pp. 44 et seq.). 
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CHAPTER XVI. 


THE DETERMINATION OF THE CURVE OF GIVEN LENGTH 
AND GIVEN END-POINTS, WHOSE CENTER OF 
GRAVITY LIES THE LOWEST. 


216. To solve the problem of this Chapter, let the Y-axis be 
taken vertically with the positive direction upward, and denote by 
S the length of the whole curve. If the codrdinates of the center 
of gravity are %, %, then 7 is determined from the equation 


i, 
Y= Sf yV ay dt, where s=f Vat y dt. 
to i, 


The problem is: So determine x and y as functions of t that the 
jirst integral will be a minimum while the second integral re- 
tains a constant value. (See Art. 16). 


The property that the center of gravity is to lie as low as 
possible must also be satisfied for every portion of the curve; for 
if this were not true, then we could replace a portion 12 of the 
curve by a portion of the same length but witha center of gravity 
that lies lower, with the result that the center of gravity of the 
whole curve could be shoved lower down, and consequently the 
original curve would not have the required minimal property. 


We have here 
Fo =yV w+ y", F*= Vets 


=(y—A)V a? ty 
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and therefore 


OF _x#(y—-r), @F _—ay'(y—-r), OF _y' (vy), 


Ox’ V x24 vy ’ ox’ Oy’ ed (Vx? 4 y)3 ’ ay’ V xt? 


je eee = Se 
(V #24 y'2) 


We exclude once for all the case where the two given points 
lie in the same vertical line, because then the integral for S does 
not express for every case the absolute length of the curve; for 
example, when a certain portion of the curve overlaps itself. 
Similarly we exclude the case where the given length S is exactly 
equal to the length between the two points ona straight line ; for, 
in this case, the curve cannot be varied and at the same time retain 
the constant length. 


217. Since /, must be positive, a minimum being required, 
. : OF OF 
it follows that (v—A)>o. Since further, ay) ay! 
continuous manner along the whole curve, and since these quan- 
tities differ from the direction-cosines only through the factor 
y—, which varies in a continuous manner, it follows that the 
curve changes everywhere its direction in a continuous manner. 

The function F is the same as the function F which appeared 
in Art. 7, except that here we have y—A instead of yin that prob- 
lem. Since the differential equation here must be the same as in 
the problem just mentioned, we must have as the required curve 


ee a + Bi, 
y+ 4B(e+e*), 


the equation of a catenary. 


vary in a 


Since y—A >a, it follows that Bis a positive constant. For S 
we have the value 


4, 
sa [vEry dt= f [eet —(e-e4) : 
to 
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218. We have next to investigate whether and how often a 
catenary may be passed through two points and have the length 
S; that is, whether and in how many different ways it is possible 
to determine the constants a, 8, \in terms of Sand the coérdinates 
of the given points. If we denote the coérdinates of these points 
by a, 4, @,, 5, then is 


A= o$Bi, a= afi, 
byp= d+ E(chte), b=d+ E (ches), 


SBS (eset) (eee) }. 


It follows that 
a,— a= +B(4—4), 


b,—0)= 8 [(es+e4%)—(ee+e%)]. 


We have assumed that 4>4,, and consequently we have to take 
the upper or lower sign according as @,—a.>o or a,—a,<o. It is 
clear that we may always take a,—a,>o, since we may interchange 
the point @,, 6, with the point a, &, and vice versa. 


We shall accordingly take the upper sign. If we write 


Bie ey, Lists, 
2 2 


then p» is a positive quantity and we have 


Q, — Ao = +28, 


6,—h,= E (¢ ren) (e- -), 
s=8 er en) (e +e"), 


Dicky Lee =. eee 
Ss See 14 e”’ 


d (8x8) 4 
dv\ S J (e+e°"y 
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1 


Since this derivative is continuously positive, the expression 5 7 


varies in a continuous manner from —1 to +1, while » increases 
from — oto +0. Hence for every real value of v there is one 


and only one real value of Abo which is situated between —1 and 


by 


+1, and vice versa to every value of aah situated between —1 


and +1 there is one and only one real value of v. Since we ex- 
cluded the case where S was equal to the length along a straight 
line between the two given points, it follows that S is always 


by 


greater than 6,—4, and consequently 4h is in reality a proper 


fraction. Hence v is waiguely determined through A. 


219. We have further 


_S _ (ete) (ete) 
=a, 2h 2 , 


or 
2p a,— Ay @—Q 


aaet Oh (baby VEEP 
syi-(5 


The right-hand side is a given positive quantity which we may 
denote by 47. It is seen that 


4 (Bn) ol etme (nt) 
Zp \et—e#* (et—e*)? 


By its definition » is always greater thano. If » is situated 
between 1 and o, the right-hand side of the equation is always 
negative. Since further the differential quotient of the expression 
(n—1)et+(#+1)e™ is never less than o while » varies from o to 1, 
it is seen that this expression increases continuously when p» varies 


2h 
che 


is continu- 


from o to 1; hence the differential quotient of 


ously negative, and consequently 


7 ( 2m ) <o for o<n<o. 


du \et—e# 
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Consequently the expression - oe =, or the quantity J/, con- 


tinuously decreases from 1 to o while » takes the values from oto, 
and therefore to every value of 17 lying between o and 1 there is 
one and only one value of » situated between o and o. 


Since by hypothesis 7 is always a positive proper fraction, it 
follows from the above that » is uniquely determined through the 
given quantities. ‘Through » and v and the other given quantities 
we may also determine uniquely a, 8, 4; and consequently if S is 
taken sufficiently large, it is possible to lay one and only one cate- 
nary between the given points which satisfies the given condi- 
tions. 


If, then, there exists a curve which is a solution of the problem, 
this curve is a catenary. We have not yet proved that in reality 
for this curve the first integral isa minimum. ‘The sufficient cri- 
teria for this will be developed in the next Chapter. 
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CHAPTER XVII. 


THE SUFFICIENT CONDITIONS. 


220. Ina similar manner as in the case of free variation (see 
Art. 159) there is also a way of solving completely the general 
problem of restricted variation without making use of the second 
variation. Let the differential equation be found through the vari- 
ation of the integrals. The required curve must necessarily sat- 
isfy this equation. Let the portion of curve under consideration 
be so limited that for every point of it F® and F™ are regular 
functions in 4, y, x,y’ and for no point on it the function F, be- 
comes zero or infinite. The case where the portion of curve con- 
tains singular points will be left for a special investigation in each 
particular problem. 


221. Let 0 and 1 be the end-points of the portion of curve 

’ in question. ‘Through an arbitrary point 
2 of this curve we draw any regular curve 
and on it take a point 3 so near to 2 that 
we may join 0 and 3 by a curve which sat- 
isfies the differential equation. 'The line 
0321 is a possible variation of 01. The 
change which an integral 


hy 
T= FO (x, y, 2', 9) dt 
ty 


suffers through this variation, takes the form (Art. 205) 
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AL = 6 '( 24, V2) Par Qu Pr 92) a + | erwat si ( a, €,%, dé an) . 
at athe 
to 


where o is the length of 23 taken in the positive direction; Z,, ¢, 
denote the direction-cosines of 02 at 2; 2, 9, those of 3'2 at 2 and 
Xz, ¥, the codrdinates of 2. 


If we have two integrals, and if the variation is such that one 
of the two integrals remains unchanged, and if 7", 6, G” denote 
the corresponding quantities for the second integral, then we have 


h 
dé a) 
@_ £0) (0) pant eed) 
Al =6 o+|6 w dt + (0, 8,5, 2 a 
% 
q, 
o= 60+ | Gwdt + (0,4,%, 9). 
2 
h 


Hence if, as usual, we denote the quantity 6°—A&" by &, then is 


Us 


1 
) dé dn 
0) ___ ‘) (1) Pe ME 
ara 6o+ | (6 XG )at4 (0,802, 2), 
to 


and, if the curve satisfies the differential equation G?—AG" =o, it 
follows that 


dé a 

@ ae an\ 

Al =60+(o,67%, 4) 
From this equation it is seen that the function 6( 2,» 2, 9, 2, 9) 
along the whole portion of curve cannot have opposite signs for 


any two pairs of values ~, 9, as AJ must always have the same 
sign. 
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222. Asin Art. 157, we may write & in the form 


1 
6 (4,9, 6,9, Db 9)=(9b—B ay f [F(a 1 Ber Me) 
0 


—AF"(%, I; Pus 9) | A—#) eh, 
where f,=(1—£4) p+4D, o.=(1—4) g+&Q. 
It follows at once from the preceding Article that 


Fi 4, 9, £9) FH IPs 9) 
cannot have values with different signs for any values of 2, g. 


The converse, however, is not true. (See Art.160). The 
condition that @ cannot change its sign in so far as every arbitary 
direction J, g is concerned has a further significance. 


For erect lines along the curve 01 perpendicular to the plane 
of this curve. On these perpendiculars take lengths equal in value 
to the second integral, where in each case the integration is taken 
from 0 to the foot of the perpendicular. Then to the curve 01 
there corresponds a curve in space 01’, where the points in space 
are marked by indices corresponding to the points in the plane. 


Thus to every curve through the point 0 and lying in this 
plane there corresponds a curve in space. We say that a curve in 
space satisfies the differential equation of the problem if its pro- 
jection satisfies the differential equation G°—a G"—o, although 
a need not have the same value for all the curves. 


223. Now suppose that we can envelop the curve 01’ in space 
in the following manner: The point 0 is to lie on the boundary, 
and the point 1’ within the space enveloped; further, it is to be 
possible to draw from 0 to every point within this enveloped space 
at least one curve which satisfies the differential equation; and, 
when such a curve has been drawn from 0 to any point P within 
the enveloped space, it must be possible to draw a curve between 
0 and a point neighboring to P which also satisfies the differential 
equation. This curve must lie everywhere as near as we wish to 
the first curve, and the associated A’s can differ from one another 
only by arbitrarily small quantities. 
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If the end-point describes a continuous curve in the enveloped 
space, then we may draw a series of curves, corresponding to the 
Sticcessive positions of the end-point, which satisfy the differential 
equation. 


224. We shall show in the next Chapter that there must ex- 
ist an enveloped space as described above, if the curve 01 is to 
offer a maximum or a minimum. ‘here are exceptional cases 
which are to be treated separately. 


We may at first assume the existence of such a space in order 
to make the essential points as clear as possible. We saw above 
that the function 6 (x, y, £,9, £,9) along the whole curve for arbi- 
trary values of #,¢ could not have different signs. From this we 
infer that in general 6(2,¥, 4,9, 2,9) will not have values with 
different signs for other curves which satisfy the differential equa- 
tion. The deviation in the directions of these curves from the 
position of the original curve, of course, lies within certain limits, 
and the corresponding )’s vary sufficiently little from the a of the 
original curve. ‘This will certainly be true if the integral 


1 
{ | FMC, Is Pras Ge —rFE (4, Br Me) \(1z) dk 
o/ 


is everywhere different from zero along the first curve. 


Excepting the case where the above integral becomes zero, we 
have as a further necessary condition that it must be possible to 
envelop the portion of curve 01 bya portion of surface, on the 
boundary of which the point 0 lies, so that within this portion of 
surface the function & (x, y, 2, 9, D, 9) does not have values with 
different signs along any of the curves that pass through 0, and 
lie within the portion of surface in question, it being assumed that 
they all satisfy the differential equation, and that the difference in 
value of \ is sufficiently small for all the curves. (See Art. 156). 


225. ‘The same considerations are also true for a point 0 
which lies before 0 along the same curve 01, so that then 01 lies 
wholly within the corresponding portion of surface, and our orig- 
inal enveloped space, including the point 1’, may be so formed as 
to lie wholly within the space enveloped by this second surface. 
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Suppose that the integration of the above integrals begins 
now with the point 0 instead of with the point 0as before. Keep- 
ing our former notation, let the point 0’ correspond in space to 0 
and join 0’ and 1’ by a regular curve which lies wholly within the 
enveloped space. 


This curve is quite arbitrary and is subjected to the condition 
that if 2 is the projection of any point 2’ upon the xy-plane, the 
sum 

io +10? 


is equal to the length of the perpendicular projecting the point 2’, 
where we use the notation / to represent an integral that is taken 
over a definite curve that satisfies the differential equation and / 
one that is taken over an arbitrary curve, and where the indices 
represent the limits and the direction of the integration. A curve 
that satisfies the differential equation may be drawn from 0 to 
every point 2’ of the curve in the enveloped space and this curve 
also with the exception of the point 0 lies within the enveloped 
portion of space. ‘These curves are to have the property, which 
after the assumptions is always possible, that beginning with 01’ 
the following curves are always variations of the preceding. 


226. We regard the coédrdinates of the points of the projec- 
tion of the arbitrary curve as functions of the length of arc counted 
from the point 1, and we consider the sum /,-+ Jy. 


It follows from the fixed relation regarding the point in space 
that, wherever the point 2 may lie upon the curve 021, we always 
have 

FP+EP=Ae. 


There is consequently no variation in the integral 7. 


Let the length of the portion 12 increase by 7 The change 
thereby produced in /,+ /, is equal to 


dé dn 


6 (42, V2 P» 92» Pr 92) o+(a, &, ) at’ at 2 


where /,, 9, are the direction-cosines of 0 2 at 2, A,, g, those of 12 
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at 2. Again let the length of arc 12 decrease by o. The change 
thereby experienced in /,+ /, is equal to 
dé dy 
dt’ dt}y 


become indefinitely small with o, the quantity 


— 6 (42, Vx Drs 9 Py G2) F +(o, nn 
dé ay 
dt’ dt 
E (42, Vn Pa Gs Po 92) represents the differential quotient of the 
sum /;,+/,, this sum being considered as a function of the length 
of arc 12 (see Art. 161). 


If the point 2 coincides with 1, then is 4.4+/4,—/), and if 2 
coincides with 0, we have 


Tp Ty Tape Im: 
Hence it follows: 


1) Jf & along 021 is not positive and not everywhere zero, 
that 
Lela le ; 
2) If & along 021 ts not negative and not everywhere zero, 
that _ 
Loy< Loo + Lon 


227. It will be shown in the next Chapter that we may as- 
sume the strips of surface enveloping 001 so narrow that the 
point 0 may be joined with any other point within this enveloped 
space by one curve, and only one, which satisfies the differential 
equation. ‘The curve must of course lie wholly within the envel- 
oped space. ‘This assumed, it follows that the integral /, is ident- 
ical with /,, and further, that the integral 4 is identical with 
the portion of the integral /,, which is taken over the portion of 
curve 00. 


We therefore have 
in case1) A> Ju; 
in case 2) Jy< Jy. 


The maximal and minimal property of the curve that satisfies the 
differential equation is accordingly proved except in the case where 
along the whole curve the function G is zero. 
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228. Weshall show that for the case where in the constructed 
realm the integral 


1 
f (F&F) 1-4) dk 
0 


is not zero, the function & cannot be zero along a whole curve be- 
tween 0 and 1; or what is the same, that it is not possible every- 
where along the curve to have 


pq—pg=o. 


After we have proved this theorem for a regular curve, we may 
extend it for a curve composed of regular portions; since, as has 
often been shown, sudden changes in the direction along the curve 
under consideration have no influence upon the deductions that 
have been drawn. 


Finally, the same is also true for arbitrary curves which can 
be drawn between 0 and 1 and which lie sufficiently near the curve 
that satisfies the differential equation, but this is true in so far 
only as the two integrals have a meaning for these curves. 


229. Ina similar manner as was shown in Art. 165, the mean- 
ing of the integrals may be extended, if for these integrals are 
substituted sums of integrals which are taken over portions of reg- 
ular curves that join a series of points on the curves under consid- 
eration. It remains then to show, when these sums approach 
finite fixed values by increasing the number of points and dimin- 
ishing the distance between such points, that these limiting values 
are at the same time the values of the original integrals. Of 
course, the limiting value which is thus determined for the second 
integral / must be identical with the value that was prescribed 
for it. 


If the integrals taken over an arbitrary curve have in this 
sense a definite value, it is clear that, for example in case of a 
maximum, the integral /” taken over this curve cannot be greater 
than the integral taken over the curve which satisfies the differ- 
ential equation. For we could form acurve out of regular portions 
of curve, the integral over which would be as little different from 
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the integral 7 as we wished, and consequently would also be 
greater than the integral taken over the curve which satisfies the 
differential equation. This is not possible after the hypothesis. 
Hence, that integral must be smaller than this one, as we may 
again show as follows: Let 2 be a point of the arbitrary curve 
sufficiently near 01, then we may draw two portions of curve which 
satisfy the differential equation, the one from 0 to 2 and the other 
from 2 to 1, the corresponding curves in space being 0’ 2’ and 2'1’, 
Around 0’ 2’ and 2’ 1’ we may limit a portion of space in a similar 
manner as was done around 0'1' and with the analogous proper- 
ties. If the portion of space about 0’1’ is taken snfficiently small, 
the arbitray curve will lie within the portion of space which en- 
velops 0'2’ and 2’ 1’, 


The integral taken over this curve is, consequently, after 
what was given above, zo¢ greater than the integral taken over 
the two portions of curve which satisfy the differential equation ; 
but this is smaller than /,, and consequently also the integral of 
the arbitary curve is smaller than /,. 

We must point out here a limitation which has been tacitly 
made: We traced the curve 021 in such a way that the corre- 
sponding curve in space lay in the portion of space defined above. 
Now, there may be curves 021 ina region about 01 taken arbitra- 
rily small, such that the corresponding curves in space do not 
fall within the limited portion of space, and for such variations 
the maximal and minimal properties are not derived through our 
conclusions. Our proof has reference only to such variations in 
which the change of the value of the second integral becomes in- 
definitely small at corresponding points at the same time with the 
variation of the coérdinates. 
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CHAPTER XVIII. 


PROOF OF TWO THEOREMS WHICH HAVE BEEN ASSUMED IN THE 
PREVIOUS CHAPTER. 


230. Inthe present Chapter proofs are given of the theorems: 


1°. That it ts possible to construct a portion of space about 
a curve, which satisfies the differential equation of the problem, 
in such a way that tt is always possible to join any point in this 
limited space and the initial point by one and only one curve 
which likewise satisfies the differential equation. 


2°. The function & cannot vanish along an entire curve 
within such a portion of space. 


Let the codrdinates x, y of a curve which satisfies the differ- 
ential equation be expressed as functions of a quality 4 ‘These 
functions contain three arbitrary constants: the two constants a 
and @ of integration and the constant ». If then x, y and z are 
the codrdinates of the corresponding point in space, we have 


zt 
1) xr=(t, a, B, A), y=v4, a, B, d); z= f F(x, y, x', y') dt, 
h 


where ¢=/, corresponds to the point 0. By changing the three 
constants we have another curve in space. The requirement that 
the projection of this latter curve should go through the point 0 
gives two relations between the increments a’, 8’, ’, 7, of the con- 
stants a, 8, r, %, where 4+7,) is the value of ¢in the new equation 


that corresponds to the point 0. 
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231. The equations of the new curve in space are: 


zif€=¢(¢+7,4a+4', B+P',r+’), 
2) ytn=wW(t47,a+0, B+8,r42'), 


L+T 


etta| FY (et6 40 ait ay 42 as; 


ttt, 

and, if a, 7) are the codrdinates of 0, 

3) es aa’, B+B',r+2'), 
=W(% +7, a+a', B+, r+’). 


These equations represent for sufficiently small values of 7, a’, B’, \’, 
which satisfy the last two equations, all curves in space which 
satisfy the differential equations and whose projection upon the 
x y-plane in its initial direction deviates very little from the initial 
direction of the projection of the original curve. 


We may express 7), a’ and f’ as power-series in \’ and the trig- 
onometrical tangent of the angle which the two initial directions 
form with each other. If this tangent is denoted by &, we have, 
as in Art. 148, 


4) [P' (to)? + W(t)? ] A= LWA) 6" (40) — $a" (40)] 70 

+ [¥'( 4) b1'(40)— #' (Zo) (40) Jo" 

+ [¥'( 4) b2(o)— 4 (Zao (40) 1B 

+ [W'( to )b3'(4.)—$' (to) bs (40) ] 9° + [to 0, B's] 
here b=SF, wow. 


232. Since the two curves are to go through the same initial 
point, we have further 


266 CALCULUS OF VARIATIONS. 


5) 1 O=$'( ty) T+ 1( ty a’ + bil 4B’ + ba( bo)r' + [T0, o's BA], 
o=p'( by To + VA fy) a! +p( ty) B’ + a fy )r’ ae kee a’, B',r'}2. 


The determinant of the linear terms on the right-hand side of the 
equations 4) and 5) is 


W (eo) b(t) —P" (to) 6" (to)seb (0) bs (to) — (ta) ba! (to) 4b" (ta) (to) — $ (to) 2K Zo) 


$'( ty) ’ fi( ty) ? pol ty) 
$'(4) ; Ws (%) ; t (4) 
In this determinant write 
6) PABA) PLA) — PCPA). ee, 


If we multiply the second horizontal row by w'(%,), the third by 
—¢'(%) and add both to the first, the determinant may then be 
written 


Oo ; 6,'( ty) , 6,( hy) 
$'(t) » $i(%) + P2(%o) |; 
b'(%) iC %) 5 ol 4) 


or, 
Daf ty) 9,'( to) —A,( to) 92 to). 


This quantity is not zero, as we shall see later [see the third of 
of equations 13) in Art. 237]. 


Hence we may express 7, a’, B’ as power-series in &, \’ so that 
for any pair of values &, \’, which have been taken sufficiently 
small, there corresponds a curve in space. 


From the differential equation it follows in a similar manner 
as was shown in Art. 149, that for one pair of values &, \’ there 
corresponds only one curve, and that every curve is completely 
determined through the initial point and the initial direction. We, 
therefore, conclude, as in Art. 149, that the equations 4) and 5) 
afford us all the curves which are neighboring the original curve, 
which have the same end-point with it, and which satisfy the 
differential equation. 
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233. We have now to choose the constants in such a way 
that the new curve in space will go through a point ++ & y+y, 2+ 
which lies in the neighborhood of any point x, y, z situated on the 
old curve. If then we give to Za definite value and take sufficiently 
small values for &, y, %, the following equations must be satisfied: 


o= P' (fo )To+ bit) a’ + b2( %)B'+P3(%)r' +( 704, BY’ das 

o= wy ( ty To +h, ( th) a +a ty) B’ +5 ( ty) A 4-( 1%, a’, B’, x5 

é=¢'(t)r +,(¢)0'+ ¢2(2) B’ +.$3(4)a'+ (7, 2, BY Day 
7)) n=W'(2)r +,(2) a! + (2) B’ +4,(4)a'4 (7, 2, BL’ )a, 

t, 
ee a ee 
hy 
But 
wy E—2' n=0,( 4) a’ + 0, 2) 8’ +,( 2)a' +(7, 4, BY’) 
Hence, if we write 
zt, 
8) @,(4, =f G°O(2) dt, 
A (v=1, 2, 3) 


it follows that 


(1) (1) 
9) Ca Fo 4 Ot ha! +1 4) B+ C4 A)» 


+(7,4', BY X’)2. 
If we substitute instead of € and » their power-series in 7, a’, B’,»’ 
in equation 9), the determinant of the linear terms on the right- 
hand side of equations 8) and 9) become after a slight transforma- 
tion 
(mH), 9 , b(n) » ${h4) , $5(%) 
W(%), Oo , lh) , (4) » (4) 
10) D(w@z)=| o , (4), d(Z) , Of4) , $(2) 
o , W(t), (4) , (7) , (7) 
ao , 0 , O(%, 2), O(%,2) , (4,2) 
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We assume that this determinant does not vanish for arbitrary 
values of % This case and the formule which would follow from 
it we leave as an exception for future investigation. 


234. The first value of ¢ after 4, for which D(%, ¢) vanishes 
we call the conjugate to ty. 


We see then that if the upper limit ¢, of the integrals lies be- 
fore the point that is conjugate to 4, the curve can envelop a 
portion of space having the property desired. 


Since in this case, if § », ¢ are chosen sufficiently small, one 
can always express 7, 7, a’, B’, A’ as power-series in €, y, , and con- 
sequently can construct one and only one curve in space which 
satisfies the differential equation, which passes through the point 
0 and the point ++ & y+, 2+¢ and which deviates in its position 
arbitrarily little from the original curve. To these different 
curves in space there correspond different functions D(4, 7). If, 
however, the curves lie sufficiently near the original curve, the 
functions D which correspond to them will not vanish for any 
point along them, so that through any point in a sufficiently small 
neighborhood of any point of these curves a curve starting from 0 
can be drawn which satisfies the differential equation. 


235. It remains yet to be proved that, if the point conjugate 
to Z, lies between 7#, and 7,, we cannot have a maximum or a mini- 
mum value of the integral. 


Since the point 0 can be chosen arbitrarily near 0 and since the 
point conjugate to 7 varies in a continuous manner with 4, it is 
necessary only to show that 7, cannot lie between 0 and the point 
conjugate to it. We then will have proved everything except the 
case where ¢, coincides with the point conjugate to 0. This case 
we must again leave for a special investigation, since the curve 
may or may not offer a maximum or a minimum. (cf. Art. 132.) 


A rigorous proof of what has been said requires a close inves- 
tigation of the function D(h, ¢). 


236. ‘The curve in space which we had through variation of 
the constants is determined through the initial direction of its 
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projection at the point 0 and through the differential equation 
G°" —(A+.4/)G" =o, which it must satisfy. From this the proper- 
ties of the function (4%, ¢) may also be inferred. 


We perform the changes which G”—a G"” suffers when a, B, » 
undergo the changes a’, 6’, \’. The equation G°—) G” must van- 
ish for arbitrary values of a’, B’,»’. 


We have 


AG=G"(4+& ¥+0)—G"(4, y)-A[G"(4+8 7+0)—G"( 4, 7)] 
—v G4, v). 


In asimilar manner as was shown on page 133, formula (5), we have 
re 
Get 6740) —O" ay) =F y ba!) —F (epee ea 


dé dy 
+ (614.9 : 


G"(2+§9t7)—G"(4, =F b—2'9)— o(redztien) 


dé dy 
+(80t De 
and consequently 


a ’ ' ~2( d(y' —2#'n) yc ( dé dy 
AG=Fiy f—x 7) at f, dt ’G + £7 at a 
The terms of the first dimension in the development of 
y' &—x'y in powers of 1, a’, B’,d’ are 


6,( 4) a'+ 6,( 2) B'+63(2) x’, 


which we represent by w. We then have 


1) “AG== ELF, a) + Fw—VNG4,y)4+-(7, 4, Be 
dt at 
Since this quantity must be zero for arbitrary values of a’, 8’, y’, 
the coefficients of the individual terms in this expression when de- 
veloped in power-series must be zero. If we limit ourselves to 
the linear terms, and use the functional sign for the function itself 
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when there can be no confusion, we have the following three dif- 
ferential equations: 


220, dF dé, 7 
Lp ae GE 
a0, dF de, 
12) Fuge + a ae T= 
2g 6 


If we multiply the first of these equations by 9, the second by 
—6, and add the results, we have 


d dO, . d0,\|_ 9 -w 
Fl (6 “dt = dt 2\|.8, é 


Similarly, if we multiply the second equation by 6; and the third 
by —8@,, we have upon adding, 


26s) 
—6, G, 
Pakage iG 7s dt ‘)] a 


Finally, if we multiply the first equation by @, and the second by 
—6,, we have through addition, 


BL (8 — Ge) 


237. From these equations it follows that 
Zz 


@, (%, f)= = {6 Go a-| (0 is _ 6, oy 


to 
t 
13) 
ona faonsee[ a (agen, 
hy 
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The constant C cannot be zero; for then we would have 


(we )=Z( ne) 


or O.= GC. 0. 


But, as is easily shown, the determinant D(4,, 7) may be brought 
to the form 


A(4) » (%) , (%) 
14) D (bo ‘ae 6,( 2) ’ 6,( 7) ’ 6,(7) 
@,( 4, t) ’ @,(%, t) ’ @,( 2, t) 
If then 6,(4)= G 4, (4), it would also follow that ©,( 4, #)= C,®,( 4, 2), 
and the determinant D(4, ¢) would vanish, since two vertical rows 
differ from each other only by a constant factor; and this is true 


for arbitrary values of 7, which case we have excluded. Hence 
the constant C cannot be zero. 


238. We next prove that the determinant D( 4,7) changes 
sign, when it vanishes. We have 


6,( ty) , 6,( to) ’ 6,( ty) 

15) Zo(ys=| (4), 82) 542) 
Leltnt) , Sela) , 4e(4,2) 

O(%) » &(%) 5  (%) 

+] 4), (A), OCA) 

@(4,4) , @(4,7) , 8(4, 4) 


Owing to 8), we have 


ad 
£@ = G"6,(#). 
a (ty, 2) = G"6,( 4) 
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Consequently the first of the determinants vanishes, leaving 
@(4,7) , O(%, 7) , Ot, 4) 
d 
aie ‘j= A(t) ’ A(t) ’ A5( %) 
A(t) » GZ) , (2) 


We introduce the following notation: 


I (4)=8, (%) 6, (¢)—4, (4) 6, (%), 
16) Sy (4)=93 (%) 6, (t)—O, (%) 4, (2), 
Fa (2)=4, (4%) & (Z)—& (4) 4 (2). 


We can then write 


v=3 


D(H t)= df (4) ® (4 2), 


v=3 


ED by = SA), (40); 


v=1 


consequently 


17) £2) F Db.) OD = LOK O-fOLO) OME) 
+ AOAO)-ADA MCL 4. 1) 


Poe eal 
8) 5,[ ey + 
TAOVAO ADAG Cua OAU EECA IG) 


239. The numerator of the right-hand side of the above 
expression is equal to 7, multiplied by the square of a certain ex- 
pression, which we shall now determine. 
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Let us write 

9, (%) 1 (to) » 95%) 
9, (2) , (4) , (4) 
O' (2), O/(4) , 4) (2) 


19) £= =A (DA) +O DAE) + OSM. 


From 16) it follows at once that 

192 ) 0=48,(H) A (4)4+4, (A) Ai (4) 4-43 (4) Al 2); 

and consequently 

20) 9,( t) E=[8,'(£) 6, 44) —4,'( 2) (mH )JACZ) 
+ [9s'( 4) 6: %)—8'( 4) 95( %)] AC 2) 
=A)A (YADA). 

Similarly, we have 

21) A(t) E=fA(DA)AYA (2). 

Accordingly, the expression 18) may be written: 


d FD (tnt) [Ol ) (iy, 2) —8)( 4) Ox( bs 2)] 
2) nln 2 HO) | 


But owing to the relations 13) 
8%, nA, {0,(2) 6,'(t)—6,( 1) Oy" ala 
0c LF {OC0) 2) 0) 40} J 


it follows that 


Ox. 4) Olt t)— 84) Ot DLR, BCA {04 4) 811-044) 88k J 
[A 0s(2) | 04) 009) 4(} if 
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240. Further we have 
[ ace) {ony or(n—0(4)6(4) J 
=[ F418: —04(8) 6:(2) + J a ) 
+ FP3C1) 4 Olt) 8,2) Ox) 8 2) 
—F,5( 5) 4 642) (2) —0,(2) 8,2). 


But owing to the third relation in 13) the expression /,{ 0,( 7) 0’,( 2) 
—6,(¢)0,(¢)} is independent of 7, so that the first term of the 
right-hand expression is zero, and consequently 
A(t), 92%) , 93( 40) 
23) G2(%0) x(t, 2)—1( bo) @x(%o 2) = F(Z) | (2) , (24) » (2) |= FE. 
0,2) , O(2) . O34) 


Hence the equation 22) becomes 


BD it) Pate 
ae alae hor 


241. Suppose that D(4, 7) is zero of the &” order for the 
value t=?’ so that the development of D( 4, £) begins with s—? to 
the 4 power. 


If then 4(7) does not vanish for ‘=?, the development of 
ad ' 
S(t) dt D (tb, t)—fs(2) D(% t) 


begins with the (£—1)t power. But this expression is equal to 
F, £’, and since according to our assumptions /, does not become 
zero or infinity for any point within the interval 4....7,, it is seen 
that 7, £? must begin with an even power. Hence £—1 is an 
even integer, and consequently £ is an odd integer, and therefore 
D(4, #) must change signs when it vanishes. 
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Suppose next that (7) vanishes for ‘=/, then /,(7) cannot 
vanish; for from the equations [see 16)] 


A,(%) 4,(2)—92( %) 0,( 2’ )=0, 
9, (to) O'2( 2) —O,( 4) 0,'( 2’) =o, 


it would follow, if 9,( 4) and 0,(7,) are not simultaneously zero, that 
O,( 2) 0,(2')—0,( 2’) 8,' (2) =o. 


But this equation, as also the simultaneous vanishing of 6,(¢) and 
6,(¢) for the value ¢=4,, contradicts the equation 13) 


F,[A,( 2) 6, 4)—@, (4) 6/(4)] =C; 


for, as we have seen, C is different from o and F, is neither zero 
nor infinity. 


Hence 4(¢) and /,(¢) do not vanish simultaneously. If then 
7X7) vanishes for =/, the development of /,(7) in powers of -—7/ 
begins with the first power. 


We may therefore write 
D(h, 2H)=ACE—?F E+... 
J f)sc @—7)4+...... 


It follows that the development of 
At) % Dry 1)—fi(2) Dts 2) 
begins with the term 
cA (4-1) (#—7)*, 


except when £&-=1, in which case the coefficient of this term is 
zero. In this case nothing has been shown, but see the next 
article. 
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For &=1 it is evident that D(4, ¢) changes sign on vanish- 
ing. 

242. We shall next show that if 4 (4) vanishes, £ can be zero 
only when at the same time 4, (4)=0= /7,(7). Wesaw in the pre- 


ceding article that the quantities @,(%4) and 6,(4%,) cannot both be 
zero. If then 6,(%) So, it follows, from the relation [formula 21)] 


ADA O-AYD) A) =—4 (@)E 
that, when Z=o and f,(1)=0, also f,(¢4)=o, and also from 


0=6,( ty) AC 4) +. 6,(%) Al 2) + 63( 4) AC 2), 
that 4, (7)=0. 


Similarly, when 6,( 4 )So, it is seen from the equation 
TANNA) -AHDA(Y=4(4) £, 
that 4(7)=o, if E=o=— f,(2), and, consequently, also 4,(4)=o0. 


But if # does not vanish for ¢=#', then £=o, and, consequently, 
also D(%, £) does not vanish for ¢=/. We have thus shown that 
D(%, #) does not vanish for ¢=/, It follows, therefore, that 
D(%, ¢) changes sign on vanishing except when we have simul- 
taneously 


A{4)=0=f4(1)=f(%). 


In this case it has not been proved whether it changes sign or 
does not. We must, consequently, consider each separate case for 
itself (see Art. 255). 


243. If we assume that at least one of the quantities 4(¢), 
FA 2), Aa(4) is different from zero, we can give the geometrical sig- 
nificance of conjugate points : 


When the constants a, 8, \ are increased by a’, f’, \’, new curves 
in space are produced. The condition that one of these curves 
cuts the original curve in the point 7” is [see equations 7) and 9)] 
expressed through the following equations : 
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0=$'(f) T+ $1(%) a+ 2( 4%) B’+43(4) +( 1, a’, B’, das 
O= W(t) t+ a(t) @ +2( 4) Bi+45(%o) N+( 7,0, BN )a 
25) 4 o=@'(2") +42" )a' +b. 2") Bi +b 2") N 47, BN )a, 
o=W'(t")7 +2") a’ +n ( 2") B+ y5(2") 4(7, 0, BY’), 
o= @,( 4, £) a’ + 8, 4, £) B+ @,( 4,7) \’+(7, 4’, B’, d’),, 


or, if we eliminate 7, and r, 


o= 6,( hy) a’ 0,( ty) B' + 65( 4) pe (a. B’, ae 
o=6,( 2’) a’ +6,(2") B’+0,( 2’) +(e’, B, on) Be 
0=@,( 4, ¢) a’ +0, 4, 2) B’+ @(%, 2)’ +(a’, BYr’),. 


The elimination of a’ and f’ gives 


26) o=D(h,f)N +0), 
or 
o=D(h, PY +()’). 


If D(4, ?’) is different from zero, we may take for ’ a limit as 
small as we wish such that, for every \’ whose absolute value is 
less than the prescribed limit, we always have 


[| D@ 2) | >1Q)]. 


Consequently no value of ?#’ can be found which satisfies equation 


26 ). 


If then / is a definite value of 7” for which D(4, ?’) is differ- 
ent from zero, there will be no value of #’ within a certain interval 
¢—,....2 +7, which satisfies the equation 26). Hence among all 
the curves in space for which a’, 8’, )’ have sufficiently small values 
there will be none which cuts the original curve in the neighbor- 
hood of 2”. 


It is quite different, however, if we take for ¢” an interval 
t'—r....¢/4+7 which contains 7’, the point conjugate to 4, within 
which, therefore, D(4, #”)=o. For then D(h, ?’) has opposite 
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signs for ¢”=?7'—r and ¢”=?'+7. Hence after an arbitrarily small 
value 7 has been fixed, we can always choose )’ so small that also 


DRE YEO) 


has opposite signs for #”—¢'—r and ¢”=7+47, and consequently 
there will be within this interval a value of 7” for which the 
equation 

D (h, t")+(')=o 
is satisfied. 


Hence, if we limit an interval ever so small about the point 
conjugate to 0 and take arbitrarily small upper limits for a’, B’, N’ 
then among the admissible curves there are always such which 
start from 0 and cut the original curve within this interval. In- 
deed, if a’, B’,d’ are less than a certain quantity, then all the curves 
in space, for which a’, f’, »’ have values not greater than this fixed 
quantity and which go through the point 0, cut the original curve 
within this interval. ‘This upper limit for a’, B’, ’ becomes infi- 
nitely small at the same time with this interval, so that the point 
conjugate to 0 can be defined as the point which the points of 
intersection of neighboring curves approach. 


244. In a similar manner we may prove that a portion of 
space as small as we choose may be taken around a point of the 
curve in space which is not conjugate to 0, and that the points 
along the curves in space, which are conjugate to 0, do not 
lie within this limited portion of space, if a’, #’,»’ are taken suf- 
ficiently small; but when we limit a portion of space as small as 
we wish about the point that is conjugate to 0, the points along the 
curves in space that are conjugate to 0 will with sufficiently small 
a’, 8’, >’ all lie within this interval. 


It also follows that, if in D(%,7) the quantity 4 varies ina 
continuous manner, the first value of 4, for which D(4, #) vanishes, 
varies in a continuous manner. ‘This follows at once from 


D(H+17,2)=D(h%, 2)4+(1, 2), 
where (7, 7) becomes infinitely small with 7 for every value of 7. 


For ¢=?'—r and ¢=7'+7, where 7’ is the point conjugate 
to the point 4%, the function D(4,7) has different signs, however 
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small + is; and if we take 7 sufficiently small, it follows that 
D(h, #) + (7, ¢) has different signs for t=/’—r and t=?/++7 and 
must therefore vanish for some value of ¢ within the interval 
#—-+....¢4+7. The change in the conjugate point is consequently 
arbitrarily small for a sufficiently small increment in 4. 


245. Wecome next to the proof of the theorem that @ portion 
of curve which includes t,and the point conjugate to it may 
always be so varied that MI" may be both positive and negative, 
while I” remains unchanged. 


Let us write as in Arts. 180, 181: 


E=ef+e¢&, 

7=€7+6 
We have accordingly 

it, t, 
armel G Veyat4 «{ Yay, Jt+(e &)x 
Lo % 
Now choose w so that 
hy 
27) fe ” wdt=o. 
bo 


Then from the condition that A/'"—o, it follows that we may ex- 
press €, as a power-series in « which begins with a power higher 
than the first in e. 


Hence (see Art. 180), it follows that 
w=ew+(e)a 
and, from Art. 189, that 
h, 


2 2 
arms \7(2) +f, wrat+ (es 
hy 
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or, what is the same thing: 


4, 
98) As®— sfoaal + (Fk )utl dts (ep, 
hy 


ty 


where & is an arbitrarily small quantity over which we have yet 
a choice. 


246. We shall now show that if 4 lies beyond the point con- 
jugate to %, the absolute value of & may be chosen so small that 
besides satisfying the condition 


b 
fe Day dt=o, 
to 


the quantity w will satisfy also the condition 


29) fv (22 WY" 4 (Fy kur td 9 


without being everywhere zero. If € is chosen sufficiently small, 


which we are always able to do, it is then seen that the quantity 
t 


A/® has the same sign as ke f w* dt, and consequently the same 
to 
sign as &, which may be either positive or negative. 


Since w vanishes for ¢, and 4, and since 


ad dad aw 
ol mw |= r(@ ‘+0 F(A), 


it follows that instead of 29), we may write: 


4, 


i] ge g (-, dw) + (F,—k) wlwdt=o; 
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and instead of this equation and the equation 


t 
f G" w dio, 
ty 


we may write the two equations: 
t, 
_@ aw) a) = 
if LA 7, +(F,—kh)w—e,G twdt=o, 
30) fi 
t 
{GC wdt=o, 
ty 


where ¢; is a quantity independent of ¢. 


247. Now let 6, (¢, &), 6, (¢, &), 9; (¢, &) be three functions of ¢ 
which satisfy the three differential equations: 


2 (A gZae #))—(R—#) 0,( 4, k) =o, 
31) f(A S044) A) 6,( t, k)=o, 
(AZ t #))-(A-#) 0( t, £)—G" =o. 


It follows from the theory of differential equations that for a 
series of values of ¢ for which F, is neither zero nor infinite 
0, (4, &), 6,(4, &), 0, (4, &) differ from the three functions 4, (4), 6, (2), 
6; (2) by quantities which become infinitely small at the same time 
with &. 


Again, let ¢’ be the point conjugate to 4, and write for the 
stretch from 4, to ¢’, where ?¢” is a point situated before the point 7’, 


w=e,6,( 4, &)+¢,6( t, 4) +¢,6,( 4, &), 
and for the stretch from 7’ to #4, let 


wo. 
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It is clear that w is not everywhere zero unless ¢,=0=¢,—6,, since 
owing to the differential equations 31) which 6,( 4,4), 0,( 4,4), (2,4) 
satisfy, a linear relation for the series of values of ¢ can exist 
only if for these values G” =o, a case which we excluded ( Art. 180). 


248. The quantity w satisfies the differential equation 
a tw) _ = Let a! 
£ (- 18) _(Fy-k) w—G" =0. 


It must also satisfy the additional conditions that wo for 4 and 
for # and that 


t, 
fGw adt=o 
hy 
But we have 
i ye fe iis 
(GC wdt=e,{ C6(4,k) dt+ef GY 04k) dt+e, f G" (4, &) dt. 
ty to Ly ty 
If we write 
y" 
f G64, bE) =O t,t", &) , 
eB (v=1,2.3) 


then from what was seen above, the functions 9,(4, ¢’, 4) differ 
from 8,( 7%, 2’) by a quantity which becomes infinitely small with &. 


The conditions which remain to be fulfilled are: 


( 0=6,0,( ty, &) + &, 92 ty, &) + €393( %, &), 
o=e, 0, t",k) + 6,6, 2", &)+e,0( 2", &), 


32) 
| o= 6, O,(h, 2, h) + &, Of ty, 1", &) + €3 Of ty, £", &:). 


The determinant of these equations differs from D(%, 7”) by 
a quantity which becomes infinitely small with & (Art. 237). 
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For f’=f—£kand ¢’=2'+£ the quantity D(4, 2”) has different 
signs, and consequently we may take £ so small that the determi- 
nant of the equation 32) has different signs for ¢’=/'—& and 
t= t'4+k and consequently vanishes for a value of ¢” situated be- 
tween ¢’—£ and ¢'+&. 


We may therefore take ¢” along the curve before 4, in such a 
way that the equations 32) are satisfied by values of &, e, and e, 
which are not all zero. 


If then, returning to equation 28), « ts chosen sufficiently 
small, tt follows that AI has the sign of k and since this is 
arbitrary, there are among the admissible variations of the 
curves those for which I® has a negative increment and also 
those for which the increment of I is positive. 


The portion of curve 01 cannot therefore extend beyond the 

_ point which ts conjugate to 0. If we exclude the case where 1 
coincides exactly with the point that is conjugate to 0, tt follows 
that 1 must lie before the point that is conjugate to0. We may 
then choose 0 so near to 0 that 1 lies also before the point that 
ts conjugate to). Along such a portion of curve the function 
D(4,+t) does not vanish and consequently we may envelop such 


a portion of curve ina portion of space which has the required 
properties. 


249. It only remains, excluding exceptional cases, to show 
that the function @(2,¥,,9,f,9) cannot vanish along an entire 
curve within the portion of space defined above. 


If we exclude the possibility of the integral 


1 


SFA Bur GISNL EI Ds 9 )¢ (1-4) dk 
0 


becoming zero along a portion of the curve in question, then for 6 
to vanish, it is necessary that fg—fg=o along the whole curve; 
that is, the direction of the projection of the arbitrary curve in 
space must coincide at every point with the direction of the pro- 
jection of the curve that satisfies the differential equation. 


284 CALCULUS OF VARIATIONS. 


If x, y, Z, 4,1, 2, are the codrdinates of the two curves ex- 
pressed as functions of their lengths of arc s=¢ and s’=/#, say, 
then at the point in question we must have 


dx dx, dy_ dy, 


X=4X1,V=IMis at dtd dat’ 
But since 
t 
Z =f F(x, y, x', y') dt, 
by 
and 
/' 
24> SFC ns Ee dt, 
i. 


it follows also that 


dz _ az, 


dt dt’ 


i. e., the two curves in space have at every point also the same 
direction. 


The quantities 


$(4,+7, ata’, B+8B', A+), 
w( 4,47, a a’, B+B’, A+ ’), 
“47 


SFO ub W)dt 


f, 


represent the codrdinates of the neighboring curve in space in the 
neighborhood of the point 4. 


The point 4, is now taken as any arbitrary point. If in the 
above expressions we consider 7, a’, 6’, \’ as functions of a quantity 
& which become infinitely small with £, then for successive values 
of & these expressions are the coérdinates of the points of a cer- 
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tain curve which goes through 7; and indeed every curve that 
passes through ¢, can be expressed in this manner, if the functions 
of & are suitably chosen. 


250. If now there is to bea curve in space along which 6=o, 
then its direction at the point 7, a’, 6’, \’, as we saw above, must 
coincide at this point with the direction of the curve which satis- 
fies the differential equation determined through a’, f’, \’. 


The direction-cosines of the latter curve are proportional to 
the following quantities: 


¢'( 4A+7, ata’, B+8', A+.'), 


a) w'(4,-+7, ata’, B+B’, A+ '), 


ae Cees a+a,B+P’, aay -W(t,47,0-44,B-+4B'a42); 


and those of the first curve to: 


GP dp 
?'(4,+7,a+a', B+’, Atay Zs Zk where in = only a’, B’ andy’ 


are to be considered as de- 
pendent upon &. 


ah 
@) a 
ies, 764 mye 
b4+t 
— LS OY OEE G50 Nae 
Ox dk’ dy dk’ Ox’ dk‘ dy dk 
te 
where in a, ae ot only a’, B’, \’ are to be considered as depen- 


dent upon &, the increment due to 7 being already explicitly ex- 
pressed. If we integrate by parts the expression that stands under 
the integral sign of the last of the above quantities, and take 
into consideration the definitions 8) of Art. 233, it is seen that the 
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direction-cosines of the arbitrary curve are proportional to the 
quantities 


ya & 
dk dk’ 
yi de, dh 


b) { dhe? dk’ 


1) (1 
| (eo p+ ae V)% OC +1) oe 4 Ox( fy A+T) 7 78 


an ore do a ayy 

@5( Lo, 13, st. 

c TONS ATO) aa oer aa ae 

251. If the direction of the two curves are to coincide at the 

point in question, then the three minors formed from the quantities 

a) and 5) must vanish. But these minors are identical with the 
minors formed from the quantities 


, ' orf oF" 
d , Ww ’ Oa p+ Oy" v, 
dp dy OF db OF" dy g ae dX! 


zzba sh 6, — r 
Hie Gh Be ak Oy ak” F408 +e, dk 


Accordingly, the three quantities of the first row are proportional 
to the corresponding quantities of the second row. 


If we make =o, the above quantities become 


Bla BRIA Cl 05 BA), EP gis Bd) + EP Yi 0 BA) 
(4, a B,) am eee, a, B, ») (2B) +-s( 4.0 8,%) (FZ 

(2) +0(48),o6(20), 
arf (de) 5 (28) 4.922) | 2Ee(ul 2a) + nl 22) av 


+, (%, Z) (2 ae) +0,(%, 1) (28 BY 4 (4%, t) (2). 


aN ] 
Ak | 
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Hence, if we let p denote the factor of proportionality, we have 
BBY sy (BV 5 ous 
O= (Fe =a +426 a) +¢4( aE ) + pe 
) +v,(2 7B) +4 Z =) +pw 


0= 9h, ) (22) 40, fo, t) (2B @,(%, 4) (2), 


2) ) ow (if 


where the third equation is reduced to this form by the applica- 
tion of the other two. 


252. Since the curve which satisfies the differential equation 
must pass through the point 4, we must in virtue of equations 5) 
and 6) have the relation 


0=6,(%)a'+6,( 4) B'+9,(4)%, 


and from this it follows that 
da! ap’ an 
= 6:4) (Fe) +l) (Ge), OC) (Se). 
34) oO (40) ak are a(t) ak w+ Ca) ak : 


Eliminate p from the first two equations in 33) and write for the 
differences that appear their values in terms of the 6's defined by 
the relations 6). 


The determinant of the resulting equation, of the last of the 
equations 33), and of equation 34) is identical with D(4,4,). [See 
formula 14), Art. 237]. Hence if D(%,7¢,) does not vanish, these 
equations have no other solution except 


(Gel. (Gel (Gel 
dk dk ak 
‘The same conclusions may also be drawn from any small value of 


k& to which the values 1, a’, B’,’ correspond; there enters here in- 
stead of the quantity D(%, ¢,) the quantity 


D (hb, “4,47, apa’, B+ 8’, AEA): 
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Since this determinant for sufficiently small values of 7, a’, B’, x’ 
is different from zero, it also follows that 


doa’ dp dn -_ 
dk dk dk 


But the quantities a’, 6’, 4’ do not vary with & and are consequently 
zero, since they are zero for =o, this means that the curve along 
which the function & is to be zero must coincide with the original 
curve which satisfies the differential equation. It is then no vari- 
ation of this curve and the arbitrariness of the quantities ~, 9 
which is essential to the meaning of the function © is entirely 
lost. 


lf D(4, ¢4,)=0, then 4, would be the point conjugate to 4; and 
since this would be true for every point #, of the arbitrary curve, 
it would follow that the arbitrary curve was formed from the 
points that are the conjugates of the initial point and would con- 
sequently lie without or at least on the boundary of the portion of 
space under consideration. 


It is seen that there is no curve within our assumed portion 
of space along which the function 6(2, », A, 9, A, 9) vanishes every- 
where. The purport of this Chapter is thus completed. It has 
also been shown that the conditions necessary and sufficient for 
the existence of a maximum or a minimum are in the Theory of 
Relative Maxima and Minima the analogues of those enumerated 
in Art. 174. 


253. We shall now finish the proof of the maximal and min- 
imal properties of the two problems already considered, viz., the 
tsoperimetrical problem and the problem of finding the curve 
whose center of gravity lees lowest. 


In the case of the isoperimetrical problem we have 


Fa—yx' —rV x? +", 
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, 
of =. 2 ee 
zy. Vatry 
==h 
= 
: Cy #4 yy?) 


x=a+rAcos# , y=b+aAsin£ 
6 (2,9,2,9p,9)=\(pp+99—1). 


In these expressions ) is a positive constant; further, 2’ and y’ 
do not vanish simultaneously at any point of the curve, so there is 
no exceptional case which requires a special investigation. ‘The 
expression 2P+99 1 is the cosine of the angle between the two direc- 
tions ~, g and Z, 9, so that & has for no point and no direction a 
positive value. As we have already seen, this is one of the require- 
ments for a maximum. 


254. Let two points 0 and 1 be connected by the arc of a 
circle of given length, which together with a fixed curve, that 
joins the two points, incloses a surface-area. ‘The integral taken 
over the whole periphery is represented by (see Art. 191) 


and it is required to prove that one cannot connect the two points 
by a curve of the same length which includes a greater area with 
the fixed curve. The proof is immediate as soon as the following 
is shown. If an arbitrary curve of the prescribed length is drawn 
between the two points, then we may draw through any point 2 
of this curve the arc of a circle which also goes through 0 and 
which has the same length as the portion of the arbitrary curve 
situated between 0 and 2. 


If we let the point 2 traverse the arbitrary curve, the succes- 
sive arcs of circles are variations of one another and their lengths 
differ indefinitely little from one another. If the point 2 is suffi- 
ciently near the initial point, the corresponding arc of circle be- 
comes the arc of circle for which the maximal property is to be 
proved. 
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This is all done as soon as we stipulate that each arc of circle 
is to be traversed once only and is to be constructed as indicated 
in Art. 229. Then indeed there is only one arc of circle having 
the given length that can be laid between the points 0 and 2. The 
arcs of circles corresponding to the successive lengths are varia- 
tions of one another, and their lengths at corresponding points 
differ indefinitely little from one another, and consequently the arcs 
of circles, if the point 2 coincides with 7,, pass in a continuous 
manner into the original arc of circle drawn between 0 and 1. 


255. Regarding the determinant D(%, 7), we have here 
x=a+drAcost, y=b+asinié , 
8(#)=acos#, 0(#)=asind , 0(A)=a, G=5, 
@,( 4, 7) =sin f—sin 4, @,( 4, 2)—=cos 4—cos 4, @,( 4, 2) =f, 
A t)=(sin A—sin 4), 4(4) =a7(cos ¢—cos 4), 4 4) = sin (¢—4). 
From these expressions we have 


Acos%h Asin#, , A 
D(h, 4)= Acos# , asin# , A 


sin 7—sin Z,, cos 4,—cos 7, #—% 
=) (th) sin (#4) +2 cos (t4)—2} 
yor a es ae 
=4xs5 a ‘ 2cos © sin at 
sin 2 5 5 - 


It is seen from this that the first time after ¢, that D(h, ¢) 
vanishes, is for the value ¢=4,+27; consequently ‘=4,+-27 is the 
point conjugate to the initial-point. 


In reality, if we consider the initial and the end-point coincid- 
ing so that the curve satisfying the differential equation is a com- 
plete circle, then this curve does no longer offer a maximum, at 
least, in the sense that with every arbitrarily small variation of 
the curve the variation would be smaller; since we could slide at 
pleasure the curve congruent to itself, and therefore vary the 
curve without altering the perimeter or the surface-area. 
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It is interesting to observe that a case appears in this problem 
which could not be decided in the general treatment; namely, where 
J(2), AC), ACZ) simultaneously vanish with D(%, 4) (see Art. 
242). 


In reality for 74,427, we have 


Dt, t)=0, A\(A)=A(=h(4)=0. 


Nevertheless, D(4, ¢) changes sign when it passes through zero; 
for the vanishing of D(%,7) is effected by making the factor 


sin t—hy 


zero. But this factor changes sign, while the second fac- 
tor retains its sign for f=%,4+27. 


296. Inthe problem of finding the curve whose center of 
gravity lies lowest, we had (Art. 216) 


F=(y—a) Va"*+ yy", 
OF 


a! OF y 
SS =(y—)) ——— = 0 SS =) SS = 00; 
Ox vee) Ve? + y? O—Me oy ve") V e+ y? wwe 


A= eee : 
' (Vat ty?’ 


a=a+Bt , y=rA+ Bette) 


& (2,9, 2,9.2,9)=(9—) (26 4+¢9)1. 


We saw that y—aA>o, and further 2’ and y’ do not vanish 
simultaneously at any point. Consequently /, is everywhere differ- 
ent fromo and 0. Since f+g@ represents the cosine of the angle 
between the two directions , g and #, 9, its absolute value cannot 
exceed unity, and in general is less than unity, so that the function 
& is nowhere negative, as must be the case fora minimum. We 
have already seen in Art. 219, if the length of arc is sufficient- 
ly great, that between two arbitrarily given points one curve 
and only one may be drawn which satisfies the differential equa- 
tion. It then follows that there can be no conjugate points and 
consequently the catenary in its whole trace has the desired min- 
imal property. 
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257. That there are no conjugate points is also seen from 
the consideration of the determinant D(4, 7). For we have 


e=a4+Bt, y=r+ E (e+e), 
0,(4) = B (ete) , 0,(4) = BF(et_er)— Bette), 
i 4 
NE Beara 


t —t t et Zt —t cf, et 
(4, ag) org py _ghlete—He—4) 
Mo DN ety eee) We Y= 2° Care ety (he) 


tb, t see —tf pt et 
@ __ 9 @ Mette )—e Herpes’) 
i eames Ca Ca 


From these quantities we have 


— Bp? Mee 4 : 
Seed Le ere t 

D(h, t) (et pe (eh pe) multiplied by the determinant 
ot ’ L(e% = ete) — (ef + e~*), 2 
diet, Hele) (el 6), 2 : 


a&4+e%t—(erbte%), A(et—_e*) — Hen +. e*), 6 4(ef 4+ eo *)_e “er +e 4) 
or 


D( ty, t)=— 2B he eth) Fb (el-h— en) _ah 


-¢ f2¢ es tab fad, t—, t—é, 
6 P(e a ea) hem +e 2 )—(e> —e yt 


The equation D(%, ¢)=o, or 


i, ind, t—t, £2, 
a Care tea )—(ea —e 7 )=0 


has no real root except ¢=4; that is, there exists no point conju- 
gate to the point ‘=A. 
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